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Annual Statement for the year 2017 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 19,264,555 | ............. 514 | o 19,264,555 | ...cooeiiiennd (1 [ 19,264,555 | ............. 5.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......v.rvrrrrerirrereerreeeressssesessssesssses | eevsessssesssesssnenenns (0] IO 0.0 [ o0 | e (0 (0 [ 0.0
1.22 Issued by U.S. government SponSored agenCiesS..........cvrvrevreerirereirernns | werversersssessensessnens (0] IO 0.0 [ o0 | e (01 (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... cvovvuireircereeie ittt sessnnns | eeseneinnees 1,995,033 | .....ccceoue 05 | oo 1,995,033 | .o (U 1,995,033 | ....cccooue 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvevees | covvrne 17,233,458 | ............. 45 | . 17,233,458 | .oove, (1 I 17,233,458 | ............. 4.5
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccceveeieieiveieieieeieis | e 8,774,962 | .....cce0e.2.3 | i 8774,962 | o0 | 8,774,962
1.43 Revenue and assessment obligations..............ccccceveerrieeeeeeieiesseeens | ceveres 247,108,317 247,108,317
1.44 Industrial development and similar obligations............ccccceveevevierceieiens | v 0 | oiieeeend0.0 |0 | cciiieeend0 [ 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocevereeerneereenesrieninenes | evveerrerenrenea 16,220 | iviieien0.0 [ i 76,220 | o0 | e 76,220 | .coovnenn 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccccoovvevvevevicees | cvvervevesrieieineienns0 [ i 0.0 |0 | 0 | e (01 IO 0.0
1.513 All OtNE ..o sesessssesssssssssssenssssssssesssnssssessens | snesssnsssssessnsnnnnnsQ | evernenenen0.00 | voveisninnieisninnnn0 [0 | s (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccoo | corvnrnernerninnineens (0] IO 0.0 | o0 | e 0 [ oo (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........ccccvvieeninieieseeieesssnenns | e (0] IO 0.0 [ o0 | e (01 U (01 IO 0.0
1,523 All ONEI...vvveiieiciree sttt sssssensnns | sressnens 10,295,093 | ............. 2.7 | s 10,295,093 | oo (V1 10,295,093 | ............. 2.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovveerirc ittt ssssnsass | ciesinns 50,382,716 | .........13.3 | .ccccoe. 50,382,716 | ..ccovvrvrrrrineenn0 [ e 50,382,716
2.2 Unaffiliated non-U.S. securities (including Canada) 17,430,794 17,430,794 .17,430,794
2.3 Affiliated SECUMLIES. .......ccrrererererrcrereieiseieeessisenensssssisenessnissisenesssssnenes | soeessssnenenssinsnenne0 | evvennnenend0000 | o0 |0 | i, 0
3. Equity interests:
3.1 Investments in MUtUal fundS..........coocveerernineininineeerneereessneneens | v | v 0.0 | w0 0 | (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .....oocvvevecririeis s | neeneesnnsssessennen 0 [ i 0.0 [ v | i | s (I 0.0
3.22 Unaffiliated.......ccorereeeereerrieieneireieeseineessesetseiseissessseseesessssseessssessssssensenes | sessssnsssssssssensnnnsens0 | ceereensenn 0.0 | w0 0 | (V1 I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFflIAIEA. ...t sessensnnennens | cessninenseesnsensnennens 0 | ceernenein 0.0 | o0 0 | (V1 I 0.0
3.32 Unaffiliated.........coeerererriirnsrsseeeseniesienissnssssssssssnnes | eeeneesssesnessnesnnen0 [ v 0.0 [ oo |0 | s (I 0.0
3.4 Other equity securities:
341 AR, .. .ot | e 0 [ 0.0 [ v |0 | s 0 [ oo 0.0
342 Unaffilidted..........coovriricisee st sisssssissssnsenns | eeesnersnnssnnssnnsenen 0 [ i 0.0 [ oo | i | s 0 [ o 0.0

© o N o

35
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
41
42
43
44
45
46
Real estate investments:
5.1
5.2

Agricultural

5.3
satisfaction of debt)
Contract loans

DEMIVALIVES.......oeiiriiieiset bbb
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested assets

Construction and land development

Single family residential properties
Multifamily residential properties.
COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

Property occupied by company.
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)
Property held for sale (including §.......... 0 property acquired in

Other equity interests including tangible personal property under lease:

........................................................................... 0 [ iireeen0.0 | 0 i 0 | 0.0
........................................................................... 0 [ ciireeen0.0 | 0 [0 0 | 0.0
.............................. 0..0.0

.............................. 0.....0.0

.............................. 0..0.0

.............................. 0.....0.0

......... 99,9, N [IND 9,9, SIS P 00,08
............................................................................ 0| 6,374,569 | ........... 17
.............................. 0.u...0.0

............ 378,935,717 | ........100.0
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Annual Statement for the year 2017 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAN. ......cuvuuiurreiereeiieicieieeisee ettt es sttt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3. bbb 0
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

Total gain (loss) on disposals, Part 3, COIUMN 18...........uwuiureeeeeeeeeeee e g e L ettt sttt s sttt et
Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane 0

6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0

Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et 0
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas 0
8.2 Totals, Part 3, COIUMN 9.ttt 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et
Deduct total NONAAMITIEA BMOUNTS..........ciiiiiieiic bbb bbbt

Statement value at end of current period (LI 9 MINUS LINE 10).........uuiuiuriiiriiieieieiie ettt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMBEr 31 Of PHOF YEAI.........vrverrrirrririreireirieeeeseeeeeseesesre s essessessessessessessesseens
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0

o |o |o |o

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans 0
3.2 Totals, Part 3, COIUMN 11 ...ttt 0

ACCIUAL OF GISCOUNL. .......cececvctiiictcte ettt sttt a bbb s s ae b s e s s e b e b e s e e st e b s s e s s et b s s s e bbb s s A et e bbb s e s e bt e b s et et e b b s e b et bbb s et et e s sananaa

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN O......couiiiiiiieeeeee e R g L s 0

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN ..................................... 0
Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt
Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt sttt n bbb netee 0
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0

o |o |o |o

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas 0
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cceveuirniirirnriniensieseeieee s
TOAl VAIUBHION GIOWANGCE..........veeeeiieceiciiie ittt
SUDBLOLAI (LINE 11 PIUS LINE 12)....euieeeiieiiiei ittt sttt bbb b5 282 h b2 s £ 8 e 28 bbb bbb bbbt n bbbt
Deduct total NONAAMITIEA @MOUNTS.........c.vviieiirercieie et

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........c.oiiiiiiiiriinicieisie ettt

S102
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Annual Statement for the year 2017 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee 0
3.2 Totals, Part 3, COIUMN 12........iiii et 0 0

4. ACCIUAL OF GISCOUNL. ..ottt ettt ettt bt s bbb asse b s e b s s s b e bbb e se b et b s e e s b et s s et e b et et s s as s e b et et s ss s e b et b ss et et e bbb s e s b et b s e sebetebasanaeaa 0

o

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 Totals, Part 3, COIUMN O.........ooiiiiiieiieect ettt b bbb bbbttt

Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ...

Deduct amounts received on disposals, Part 3, COIUMN 16.............cceuiueiiieicieieiee ettt ettt bbb bbb bbb bbb

o |o |o |o

Deduct amortization of premium @nd AEPIECIALION. ............cuiiueuiieiiieieie ittt b bbb bbbk b bbb bbb bbb

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes 0
9.2 Totals, Part 3, COIUMN 14.........ouieeeieeseesei ettt 0 0

10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 0
10.2 Totals, Part 3, COUMN 1. ..ot 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..

12. Deduct total nonadmitted amounts............cccocoeveeeivicrcreiiiienns

o |o |o |o

13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiirieirieie ettt s bbb bbbt bbbttt s 382,589,752

Cost of bonds and stocks acquIired, Part 3, COIUMN 7...........ceiieiiieicieiece ettt bbb bbbt bbbt s st ns 110,018,139

ACCIUAL OF GISCOUNL. ...ttt ettt sttt ettt ee e ettt e e et et e s e aesses et et ss et et et et et eseae e s et et et et e s e s e eeae e s st et et et et et et et eseee e eees et b et et et ebeae e e st et st etatane 919,476

> LN

Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12..c.ceceiiieiieei ettt 12,060

4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen 0

4.3 Part 2, SECHON 2, COIUMN 3. 0

O T T 070) 111123 I B TR 0 12,060

Total gain (10ss) on diSposals, Part 4, COIUMN 19.......c.c.iiieiiiie bbb s bbb bbb bbbttt (1,172,083)

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........cooiriiriieceee sttt 118,258,648

Deduct amOTtIZAtION OF PIEMIUM. .....c.viuiiieeiiei ettt bbb £ b £ b8 E s bbbt bbbt 1,547,548

©® N o o

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,
8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee
8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et
8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee

o |o |©o |©o

9. Deduct current year's other-than-temporary impairment recognized:
.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee
9.2 Part2, SECtON 1, COIUMN 7.ttt
9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas
9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 0

10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et 372,561,148

11, Deduct total NONAAMILIEA AMOUNLS...........c.ciiiiriiiii ittt ettt b bbb e bbb b et et e s e s et e s e aese s s s e b et e b et eb e s e ae e et bbb et et e s s eaesnss s s s s anane 0

12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt 372,561,148
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Annual Statement for the year 2017 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 19,340,775 | oo 19,462,104 | .oooovvverrinns 19,840,566 | ...ooovvernrrinens 19,317,554
Governments (Including all obligations 2. Canada........coovveveeereieeenns | e 1,995,033 | oo 2,317,862 | oo 1,977,000 | oo 2,000,000
guaranteed by governments) 3. Other Countries......ccoovrrrieies | coveriiierieiiessisssseesseesienns {0 R [0 OO [0 RO 0
4. TotalS....oerrseesssses | v 21,335,808 | ..o 21,779,966 | ..o 21,817,566 | .o 21,317,554
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 17,233,458 | oo 17,794,582 | oo 17,551,071 | oo 17,055,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 8,774,962 | oo 9,429,133 | oo 8,504,912 | oo 11,005,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 247,108,319 .260,678,320 .245,260,369 239,195,000
Industrial and Miscellaneous, SVO Identified 8. United States 60,677,809 62,566,113 ...60,602,503 ...60,145,000
Funds and Hybrid Securities (Unaffiliated) 9. Canada 2,280,062 2,266,414 2,282,895 | oo 2,250,000
10. Other Countries 15,150,732 16,002,510 ...15,114,980 15,240,000
11. Totals......ccoocoe. 78,108,603 80,835,037 ...78,000,378 77,635,000
Parent, Subsidiaries and Affiliates 12, TOtalS. ..o | cvnrnsrssnssnssnssnssnnnenn0 | onrnnsnssssenen0 | nnsnenn0 | i, 0
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 372,561,150 | ..oovvvvcrencnenns 390,517,038 | ...cooovvrreicnnnns 371,134,296 | ..o 366,207,554
PREFERRED STOCKS 14, United States..........oeveveveveeees | v (U R (O PR 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other Countries........covvneriee | corvnimssnnsnssississesssnenees 0 ] e 0 | i 0
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.......ovvevveerrrrerrens | cevrreerererneeeseeeseeennenennns (0 O (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNAda.......ceeeereieieieiens | s (1 R 0 | oo 0
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....cvevieieiiesiceericeins | e 0 ] s [0 0
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccouevuenec 372,561,150 | ..cvvorvrerenne 390,517,038 | ...voonvrerrenne 371,134,296
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Annual Statement for the year 2017 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

16,312,031

3,017,874

24,337,852

............... 1,995,033

............... 7,094,676

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A7 TOMAIS. .o | ebeesnnnnees 3,002,895 |...cocoviinnns 3,130,885 | ..o 5,000 | .o 2,636,182 | oovvvvieicicicinna 0 [ XXX [ 8,774,962 |23 |00 29,062,413 | 75 |, 8,774,962 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............. 54,918,008 |............28,225,591 |............45,475,990 | .......XXX.....ccocoure | 1. 204,046,706 |....................54.0 | ...........255,146,140
............... 9,947,152 |............ 10,413,249 |...............9,002,760 | ....... XXX.coovovrivre | cerrrrnrrnn 40,061,613 | oo 106 | 42,835,715
...3,000,000 ..5,987,940 |...

0]..

303,969,795
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

8,998,447 3,003,240 22,897,330 . 1,998,013 w0 7,000,000
13,957,266 | ... . 4,000,000 | ... I ...53,707,851 | ... .14, ....18,756,110 | ... .48 . .28,015,502

90IS
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T [(C) e 17,349,563 | ........... 103,619,468 |............. 77,339,314 |....cccouee. 33,865,013 |...ccvvuvs 47,111,983 | o (O I 279,285,341 | oo TAO [ XXX [ s Y., SRR IO 272,285,341
706,845 24,655,718 |............. 44,990,892 |............. 14,413,249 |......ccc..ec 9,002,760 | oo (I - 93,769,464 | ..oovvvvrrreeeenn 288 | XXX s [ ) .0, N IO 65,753,962

Line 10.7asa % of Col. 7.........

..3,000,000

..3,000,000

..3,000,000

128,275

Total Bonds Prior Year

............. 18,

224,671

206,145 |....

............. 72,526,237

17,120,782 |.

........... 132,336,765

27,924,468 |..

............. 35,338,672

8,156,136 | ...
.3,000,000 |...

............. 60,879,638
8,184,294
2,987,940

........... 3

19,305,983

..61,591,825

........... 319,305,983
....50,969,171

.0 .

............................ O RN |
............................ [0 RO

11.7 TotalS..coeeeeirircnes .18,430,816 |.... .89,647,019

11.8 Line 11.7 as a % of Col. 9. .48 ..23.2

12. Total Publicly Traded Bonds

12,1 NAIC Tttt | ceeeeeeneees 17,349,563 | ............. 96,619,468 |............. 77,339,314 |............. 33,865,013 |..ccovvnnvn 47,111,983 | o0 [ 272,285,341 | ..o 720 | 319,305,983 | ..ooveecieirines 825 | .. 272,285,341

................. 500,403 |.............15,762,681 | .............30,074,869 | .............10,413,249 | ...............9,002,760 | ...cceovvrevrrvrerrecnnc0 | e 05,753,962 | ool 17.4 | ll...50,969,171 reeenennnnn05,753,962

..3,000,000 ..3,000,000 5,987,940 ..3,000,000 |..
12.7 TOAIS...ovecveeiecere sttt snsnnns | sressnsnnes 17,849,966 | ........... 112,382,149
12.8 Line 12.7 as a % of Col. 7..... .52 ...32.8
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10
13. Total Privately Placed Bonds

............... 7,000,000 ceveeeeneennna 1,000,000
............. 28,015,502
0
......................... 0
1318 NAIC Bt stessseesessessensessessessensnenns | sesssssssssnssnssssssssenss0 | onessessssssssnssssssessnes 0 0 | 0 ceenmerneene0 |00 |0 | 0.0 [ b XXX e [
13.7 TotalS....oooveeererireinns .15,893,037 |..... 14,916,023 |.. 14,000,000 35,015,502 ...35,015,502
13.8 Line 13.7 as a % of Col. 7..... 454 . ..42.6 A 00 | 0.0 | 100.0 |.. ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccccerevees | covvrvrvevririniennnn 01 | i 42 | i 4.0 | e, T 0.0 | 0.0 | CICT T, 0.0, CRNT PR, ¢.0, CRUN DRy 0.0, GRS ROy, o0 Corus [P 9.3
(@) Includes $.....18,215,502 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes $.....1,503,422 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....4,997,077; NAIC28§............ 0; NAIC3S§.... 0; NAIC4S........ 0; NAIC5S....... 0; NAIC6S............ 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 4,997,077 |. 16,272,389 | ... XXX .24,261,632 .10,837,317 24,261,632
1.2 Residential Mortgage-Backed Securities... . 10,870 ..39,642 XXX ....16,220 ....98,470 ....76,220

1.3 Commercial Mortgage-Backed Securities..... | e 0 .0

oo oo
oo oo

1.4 Other Loan-Backed and Structured Securities.. I [T 0]... .0 XXX e | s 0 e 0 [T 0
.............. 5,007,947 |............16,312,031 0 XXX oo [ e 24,337,852 v 10,935,787 v 24,337,852 0
All Other Governments
2.1 Issuer Obligations 11,995,033 | .. L0 . 0| XXX 1,995,033 1,993,252 1,995,033
2.2 Residential Mortgage-Backed Securities... L0 L0 . O e XXX | eevrereserenneenn0 |00 | 0 | o000 | e 0
2.3 Commercial Mortgage-Backed Securities 0 [ o0 [0 0 | e XXX | e | 0.0 | 0 [ coercrererenienenen0.0 [ e 0

Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities

80IS

3.5 TOHAIS. ..ttt nsensnsntens | cersnrenensnrsnensensesend | cinrenenens 7,094,676 |.............. 9,106,579 | oo, [V I 1,032,203 | .......... D0, S IS 17,233,458 | oo b6 | 20,170,378 | ..o 52 [, 17,233,458 | oo, 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations...........cccveereirieineinenieirenssnensisseesesssessensesssenseens | seveeennnnsnnd,002,895 | 1iiinn.3,130,885 | oo 5,000 | 2,636,182 | .ovverierercriiennd (0] I ) 0.9 SO IR 8,774,962 | ...coovvvverereernne 2.3 [ 29,062,413 | oovviverieeia 75 | 8,774,962 | ..oovveveereereieinns 0
4.2 Residential Mortgage-Backed SeCUrities...........coovvvrrerernercrinininens | cevernenererinnineenen 0 | vcveenieienenn0 [0 | e LU 0 [ XXX v | verereiseineineenin (O O 0.0 | oo (U SO 0.0 |t (01 0

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..

4.5 Totals

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities

8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 10.6

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities
10.4 Other Loan-Backed and Structured SECUMtIES...........orvvrvrereereneeirrnee | cervrererisiieneinen0 [ i, (0 0
10.5 SVO Identified FUNGS..........coeviveieiereeiecseeeseeseseeeeeseeessenes | eeereeeen XK | i .0 S P XXX oo
10.6 TOAIS......ocveiviecicece ettt | enaeseeians 18,056,408 | .......... 128,275,186 | .......... 126,833,628
10.7 Ling 10.6 858 % Of COL 7...uovveiereieiciesi sttt senniens | evseressssssssssssssneas 48 | oo 340 | o 33.6
1. Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........cvvveiriieieieieieee et | ensensennes 17,073,480 |............ 82,418,949 | ......... 155,146,475
11.2 Residential Mortgage-Backed SECUMLIES..........cc.covvivrieieirieieiieiiens | ereiriinnnes 1,357,336 |....cco.e.. 7,228,070 |....cooue.. 5,114,758
11.3 Commercial Mortgage-Backed SECUMtIES...........ccvvevenrreeerniniircreinns | e (V18 O LV 0
11.4 Other Loan-Backed and Structured SECURHES...........erurrrereureinieiirnns | cerreereirereeeeneineens {1 R [0 0
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes .0 S P .0 S P XXX..oooorer
11,8 TOAIS. ..ottt | evaesieaans 18,430,816 |............ 89,647,019 |.......... 160,261,233
11.7 Line 116858 % Of COL 9...uvveivieieicie e veinins | eversississesnnisnea 48 | oo 232 | e 414
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgAtioNS........c.cvveveiviveiieicteie et | enaesieians 17,839,096 101,600,044
12.2 Residential Mortgage-Backed Securities... 10,870 ....25,708
12.3 Commercial Mortgage-Backed SECUMLIES.........co.vvrrvrreiernieieieiniens | cereieieesiseneeseinnens {0 RN N IR 10,291,853
12.4 Other Loan-Backed and Structured SECURHES...........ccrvveireriirinieiiinns | coreirereinieneineinnens 0 | o0 | e 0
12.5 SVO Identified Funds . XXX. XXX.
128 TOAIS...... vttt stensnes | seenennnens 17,849,966 111,917,605
12.7 Line 12.6 @58 % OF COl. 7....vvvecreeecercs e | oovevsssiesesesesnnns 52 ..32.7
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............c.cocoevereverevereres | corrreiecccnnn 4.7 ....29.6
13. Total Privately Placed Bonds

131
132
133
13.4
135
13.6
13.7
138

Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10

................. 206,442 |...........15,893,037 |............14,916,023
........................... 0 | o0 0
........................... L0 O | EPOPORRRN |
........................... L0 O | USRI |
.......... D, 9,9, ST [T, 0,9, RN RRIND, 0.0, SRR,
................. 206,442 |............15,893,037 |............14,916,023
........................ 0.6 | oo 454 ..42.6
........................ 0.1 |42 ....4.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

. Deduct current year's other-than-temporary impairment recognized....

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct consideration received 0N diSPOSAIS............cuureierrrreciriirieiciree et eeen

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccrverrivreerieeiennnnns

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses O | e 0 [ oo 0 | e 0
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooieeiiiicii bbbttt | Sebseb bbb 89,131 | e 89,131 | o 0 [ oo 0
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 | oo 0 [ oo 0 | e s 0
5. TOtal QAN (I0SS) ON QISPOSAIS........eurereeererereisiseeereeseeseeseseeeessesseseseesessesssseseesessesssessessessasssssessessesssessessessassssssessassanssessessassuns | sesessessossusssmssessassssssessestssnnssessessnssnssessassne (1,294) | oot eeees (1:294) | oot 0 [ ot 0
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviuieieeicisite ettt b bbbt bessesans | sbebsesssssssssesssesses s ssbes s s bn s s e bsnsaen 216,369,449 | ..o 216,369,449 | ..o e 0 | ettt 0
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | o 0 | e 0 [ o 0
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 | oot 0 [ oo 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0 ] e 0 | oot 0 | et 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiirrireieiiiiieeieissieieessiesiesens | sevissssiesis et 4,997,077 | oo 4,997,077 | oo 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 [ e 0 [ s 0 [ o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)......cieiieiiiiiiiiieisictetsisietes st sseresss s sssssaessssssessssssens | sssesessssessssssesessssesessssssesessssesassssesessnsens 4,997,077 | oot 4,997,077 | oo 0 | et 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20.........coccovvrmerireriniriiririiinnriens SD.. [..|... ..2,504,916 |...115.906 ..2,132,675 1,840,000 | ............. 1,996,631 | oo [ s (60,912) 0 0. 8.750 |...... 4.900 |MN...... 08/20/2007. | 05/15/2020.
912828  2Y 5 |UNITED STATES TREASURY ......cstiuiiirierieineesssissssessesessessssissssssssenes | seveees o] . ..2,991,921 |..... 98.750 | ... ..2,962,500 | ..... .3,000,000 245 0 0 ... 2125 |...... 2.167 |MS...... 10/11/2017. | 09/30/2024.
912828  G9 5 |UNITED STATES TREASURY.........cccevvuuee SD. | [ | e L [ 2,395,880 |..... 99.469 | ..o 2,387,250 825 0 0 .. 1.625 |...... 1.661 |JD....... 12/31/2014. | 12/31/2019.
912828 M8 0 |UNITED STATES TREASURY.......cccosvrvunns (510 1000 R (OO I 1 11,872,759 |..... 99.094 ....11,891,250 2,504 0 0 [... 2.000 |...... 2.220 |MN...... 12/26/2017. | 11/30/2022.
0199999. U.S. Government - ISSUET OblIGAtIONS. ... c..iieurisriiereierissriseis st 19,765,476 XXX ...19,373,675 | ........... 19,240,000 | ...........19,264,555 | ...ccooovinniinnnn0 | i (57,338) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ 0 |GINNIE MAE | GNMA [ 7.000% 781357.... ..113.723 33 0 (I 7.000 |...... 7.409 |MON... 11/19/2001. | 10/15/2025.
36225B QN 1 | GINNIE MAE | GNMA [ 7.500% 781361.... ..114.265 | .... . . ...41,963 |. 75 0 0. 7.500 |...... 8.218 |MON... 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX ] e 88,429 | .o 77,554 | oo 76,220 | oo 0 108 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE........iiviiiuiiieiieiiesisesiseisssis s XXX | s 19,462,104 | ..cooooeee 19,317,554 | cocovennes 19,340,775 [ oo (V)] [ (57,230) 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligation
642866 DF 1 ‘ NEW BRUNSWICK PROVINCE OF ......coiiiiiiiirississiississsnsensssesssnssssssssnsens | ....... |A| ............ l ...... 1FE| oo 1,977,000 [...115.893 | ..o 2,317,862 | .oovvvncenns 2,000,000 1,781 0 0. 9.750 |...... 9.870 |MN...... 04/25/1990. | 05/15/2020.
0699999. All Other Governments - Issuer Obligation ...1,977,000 XXX .2,317,862 | ..... .2,000,000 1,781 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments......... ...1,977,000 XXX 2,317,862 | ..... .2,000,000 1,781 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
13063C  6Q 8 | CALIFORNIA STATE OF.......cvoiiiirieriieieeierisesiessessessesssssssessessessssnsns. | ooveens . 2| ... 1FE 1,131,840 |...119.456 ..1,194,560 1,000,000 (9,707) 0 0. 5.000 |...... 3.351 |FA....... 03/08/2017. | 08/01/2034.
34153P EF 1 |FLORIDA ST BRD ED Florida State Board Of............cccccmeurmriniinerineeeneenennns | cevenne . 2| 1FE 3,194,400 |...102.469 | .... ..3,074,070 3,000,000 | ..cocrrernn. 3,040,025 | o0 | i (26,974) 0 0. 5.000 |...... 4.020 |JD....... 08/18/2011. | 06/01/2035.
57582R  LJ 3 | COMMONWEALTH OF MASSACHUSETTS et | s [P I 2| 1FE| o 1,033,030 |..107.701 | ..ccccevvnnee 1,077,010 | oo 1,000,000 (827) 0 0. 4.000 |...... 3.788 |MS..... 01/18/2017. | 09/01/2042.
882721 35 0 | TEXAS ST Texas St - StUent LOAN..........cccveerrrereererinerierieniseeseesseseniens [ cevnees | | everereeni | oevens 1FE ...7,932,081 |...102.221 ..8,233,902 | ..... .8,055,000 6,923 0 0. 5.000 |...... 5.131 |FA....... I 06/03/2008. | 08/01/2026.
93974C  LJ 7 [WASHINGTON STATE OF .....ccooiiiiiiiiiiiiiniiniisniissississsississssesssssssssnssssisnns | covenne | o | vsnnennd | oovees 1FE ..4,259,720 |...105.376 ..4,215,040 0 0 [.... 5.000 |...... 4.100 |FA....... e 12/02/2010. | 08/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccooverenneas 17,551,071 XXX ...17,794,582 0 0 XXX XXX XXX ] e 297,812 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 17,551,071 XXX ....17,794,582 0 0 XXX XXX XXX | ... 297,812 XXX XXX

U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation

282726 DV 7 |EL CAMINO CA CMNTY CLGDIST.. (@000 O (OO I 1FE| oo 2,183,050 |..... 60.140 ..3,007,000 | ..............5,000,000 | .............2,636,182 | ..cc.oceeevrrinnccn0 | i 106,091 0 0. 0.000 05/22/2013. | 08/01/2033.
282726 DZ 8 |EL CAMINO CA CMNTY CLGDIST.. IR 2 3,221,910 |...112.859 ..3,385,770 (25,569) 0 0]...5.000 03/24/2014. | 08/01/2037.
64966G  4H 2 |NEW YORKN Y.t sssessssessesssenssnsns | voeees . 2 3,094,770 |...101.045 | ..............3,031,350 | ..............3,000,000 | .............3,002,895 | .....ccoeorrurreeccc0 | verrrrirnns (11,447) 0 0. 5.000 04/16/2008. | 04/01/2026.
64966L  QC 8 [NEW YORKN Y.ttt | seeees e | IFE | 5,182 |...100.260 0 0 0 [ 5.000 04/10/2008. | 08/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations .. . 8,504,912 XXX ..9,429,133 69,075 0 0 XXX XXX XXX .100,104 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. . 8,504,912 XXX ..9,429,133 . 69,075 0 0 XXX XXX XXX ] e 100,104 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons
040507 KR 5 | ARIZONA HEALTH FAC AUTH 2| ... 1FE 5,361,000 |...100.000 ..6,000,000 .6,000,000 39,382 0 0. 5.000 |...... 6.041 | Jdocires | v 150,000 10/24/2008. | 01/01/2025.
047870 NE 6 |ATLANTA GA WTR & WASTEWTR REV. . 2| 1FE 512,105 |...116.350 ....450,000 0 0 | 5.000 |...... 3.380 |MN...... 02/26/2015. | 11/01/2040.
10623N  AZ 8 |BRAZOS RIVER TEX HBR NAV DIST......ccoomirierirrererinrinerierieresneessnsssessens | coveens . 2| 2FE 5,226,800 |...103.372 | ..............5,168,600 | ..... .5,000,000 0 0. 5.950 |...... 5.344 |MN...... 08/30/2010. | 05/15/2033.
114894 SJ 8 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO......ccovevummrvmerrerirneins | cev . 2| ... 1FE 2,524,568 |...113.448 | .... .2,580,942 | ..... .2,275,000 0 0. 5.000 |...... 3.680 |AO...... o 09/20/2012. | 10/01/2029.
114894  SK 5 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO.......cccovrvvemrrrerinnrniires | overes . 2| 1FE 2,763,200 |...113.400 | ..cccovvrnee. 2,835,000 | ...oovrnenen 2,500,000 0 0. 5.000 |...... 3.730 [AO...... | 031,250 | ... 125,000 | 09/20/2012. | 10/01/2030.
114894 SL 3 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO.......covevermrrmerirerirneens | cerenee [P I 2| 1FE| oo 1,698,081 |...113.390 ..1,746,206 1,540,000 0 0. 5.000 |...... 3.760 |AO...... .77,000 | 09/20/2012. | 10/01/2031.
114894 SN 9 |BROWARD CNTY FLA ARPT SYS REV. cevrreennenns | s . 2| 1FE 1,745,625 |...109.409 | ... ..1,914,658 1,750,000 | .. 0 0. 5.000 |...... 5.018 |AO...... 87,500 | 07/16/2013. | 10/01/2037.
114894 WJ 3 |BROWARD CNTY FLA ARPT SYS REV. ceeverereneeins | e . 2| 1FE 1,321,551 [...113.282 | .cccovvrnanee 1,308,407 | .cooovvrrnnne 1,155,000 | ..cooovvveeee 1,315,628 0 0. 5.000 |...... 4.116 |AO...... 04/11/2016. | 10/01/2045.
13053C  AD 4 |CALIF PCFA - PGBE.......oiiiiieerniineiiesieeieesssise e ssesssess s sssssssnss | eeenns . 2| ... 1FE 3,500,000 |...113.389 ..3,968,615 | ..... .3,500,000 ...3,500,000 0 (I 4.750 |...... 4.750 |MN...... 12/15/2016. | 11/01/2046.
13078H AP 7 |CALIFORNIA STATEWIDE CMNTYS DE CA Statew.........cccooeverernvieerrnerirenins | coveene [P I 2| TFE| oo 4,000,000 |...106.389 | .... ..4,255,560 | ..... .4,000,000 | .. ...4,000,000 0 0. 4500 |...... 4.500 |MS...... 09/15/2010. | 09/01/2029.
13078R  ER 7 |CA STATEWIDE CDA CHF IRVINE LL Californi........c..ovverevereerrrenerierinseneeens | cvveene . 2| ... 1FE 8,379,895 |...101.592 | ....cccoonue 8,635,320 | ..oocveruvene 8,500,000 | ..ocvvreees 8,414,038 0 0. 5.750 |...... 5.867 |MN...... 07/21/2008. | 05/15/2032.
155498 BU 1 | CENTRAL TEX REGL MOBILITY AUTH....c.oiviiieiiieinrineienississsinensssssienis | vven . 2| . 2FE 1,637,745 |..112.693 | ....cceoonve. 1,690,395 | ..ovvvirnn 1,500,000 | ...ocvoenee 1,566,764 0 0. 6.000 |...... 4.400 | JJ....... 04/15/2014. | 01/01/2041.
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155498  ES 3 | CENTRAL TEX REGL MOBILITY AUTH.......cooiiiriiiirninreiieceeiseceiieceeieeeeis [ cevenns . 2] 2FE 1,757,760 |...114.919 (7,734) 0 0 ... 5.000 |...... 3.840 05/13/2016. | 01/01/2040.
167593 HY 1 |CHICAGO OHARE INTERNATIONAL Al....... s | s . 2] 1FE 3,318,480 |...109.851 | ..............3,295,530 | ..............3,000,000 | .............3,160,884 | ......ccc.ccc0cc..0 | i (36,805) 0 0. 5.000 |...... 3.550 06/06/2013. | 01/01/2026.
167593 MP 4 | CHICAGO OHARE INTERNATIONAL Al....... et | s . 2] 1FE 2,593,175 |...112.114 (9,641) 0 0 .. 5.000 |...... 4.502 10/11/2013. | 01/01/2026.
167736 B8 9 | CHICAGO IL WATER SYSTEM.....oovverreierieeereeeneenssssssessssssensssssssssnssens | evveene oo | evvenrieeni | eveee 1FE 956,127 |...113.942 (6,274) 0 0. 5.000 |...... 4.045 05/19/2015. | 11/01/2029.
167736 C7 0 | CHICAGO IL WATER SYSTEM.....coovvvrriirreneeerseresneesssessssessssssssnnsssnnsens | eevnee | oo | eovneneenni2 | vovees 1FE 1,036,540 |...111.100 (723) 0 0]....5.000 |..... 4.760 05/18/2015. | 11/01/2044.
167736  SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR. | 2FE| ............8,277,500 |...119.569 | ..............8,369,830 | ..............7,000,000 | .............7,978,046 | ......cccccoocre0e.0 | o (86,086) 0 0[....5750 |..... 3.934 04/30/2014. | 11/01/2030.
17131H  CQ 9 |CHULA VISTA CALIF CHULA VISTA CA INDUSTR.......cooooirvriiriiiiniieriiianes | ceveees . 2] 1FE 500,000 |...100.007 0 0 0 0....4.000 ... 3.998 09/06/2012. | 05/01/2039.
235036 XM 7 |DALLAS FORT WORTH TEX INTL ARP.......ccoovviiiiiiriiineiiieniseseiseseiieniins | s . 2] 1FE 1,889,610 |...110.540 . 0 (1,980) 0 0]....5.000 |..... 4.666 06/10/2015. | 11/01/2042.
235036 XY 1 |DALLAS FORT WORTH TEX INTL ARP......ccoovririniinirirerieneseissinsivesienes | e . 2| 1FE 855,240 |...108.955 ...821,175 0 (6,932) 0 0[....5000 .. 4.002 08/27/2012. | 11/01/2035.
25477G BQ 7 |DISTRICT COLUMBIA INCOME TAXR 2] 1FE 2,106,560 |...107.937 .2,026,484 .0 (12,961) 0 0[....5250 |...... 4.520 12/10/2010. | 12/01/2029.
254839 P4 9 |DISTRICT COLUMBIA REV - GEORGE . 2| 1FE 8,264,550 |...106.047 .0 ...666,937 0 0]....0.000 |...... 5.002 09/27/2007. | 04/01/2040.
254845 HP 8 | DISTRICT OF COLUMBIA WTRESWR A.......cccoovomriiimiiineiieneiissniennieisniees | s . 2| e 1FE 2,220,780 |...113.482 | .............2,269,640 | .............2,000,000 | ............. 2,110,457 0 ....(20,909) 0 0]....5.000 |... 3.720 03/28/2012. | 10/01/2037.
29270C ZN 8 |ENERGY NORTHWEST. B 2] 1FE| i 1,228,252 |...116.353 1,179,092 0 .(14,122) 0 0]....5.000 |...... 3.331 04/14/2014. | 07/01/2032.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN 2| 1FE 500,000 |...101.303 ....500,000 0 0 0 0]...3.850 |.... 3.850 02/21/2013. | 12/01/2041.
38611T AB 3 | GRAND PARKWAY TRANSPORTATION C 2| 2FE 2,075,201 |...114.820 .2,007,997 20 ] (24,147) 0 0]....5.500 |...... 3.830 02/10/2015. | 04/01/2053.
41524C AU 8 |HARRISON CNTY W VA CNTY COMMN County Com . 2| 2FE 3,000,000 |...100.181 12,060 0 0 0]....5500 |... 5.500 10/11/2007. | 10/15/2037.
426063 JU 8 |HENRICO CNTY VA INDL DEV AUTH Henrico Co. SRR U [P [ 4] ... TFE| 7,950,250 |...115.435 | .............8,888,495 | .............7,700,000 | ............. 7,841,985 | ...coooovvivciennn0 | (13,124) 0 0...5929 |... 5.622 02/12/2009. | 08/23/2027.
44244C  GY 7 |HOUSTON TEX UTIL SYS REV......coouiiiriiriiiiriiiineiieeseissseisessisessissssienees | e . 2] 1FE 1,061,620 |...107.538 1,052,588 (5,025) 0 0 [....4.000 |...... 3.311 03/04/2016. | 11/15/2037.
45200F  HN 2 |IL FIN AUTH RUSH UNIV MED CTRIliN0iS F..........cooovrviriinnisniisniisniins | coneees . 2| 1FE 5,057,232 |..103.071 | .............5,256,621 | ..............5,100,000 | ............. 5,067,306 1,365 0 0]....5250 |...... 5.311 05/20/2008. | 11/01/2035.
452252 LX 5 [ILLINOIS ST TOLL HWY AUTH......coovviiiriiriiiieiiieeissseiesseisesesssesesesienens | ceveees . 2] 1FE 2,936,735 |...116.513 e 2,920,202 | ...coovvvvericrenn 0 | s (11,368) 0 0]....5.000 |.... 3.876 01/11/2017.| 01/01/2041.
454795  FH 3 |INDIANAHEALTH & EDL FAC FING.......ovvveriviirriinceiiereiieseisnseiessesisseses | ceveees . 2| 1FE 1,159,010 |...113.805 | ..............1,138,050 | ..............1,000,000 | ............ 1,155,183 (3,252) 0 0[....5.000 ... 4.038 10/27/2016. | 11/15/2046.
478271 JV 2 | JOHNSON CITY TENN HEALTH & EDL.......coovvereereiieceeieceiiecerisseeisnenons | ceveees . 2] . 2FE 1,033,910 |...107.540 | ..............1,075,400 | ..............1,000,000 | ............. 1,017,685 (3,365) 0 0 [....5.000 |...... 4.571 08/24/2012. | 08/15/2042.
49126K  FL 0 |KY EDABAPTIST HEALTHCARE HOSP Kentucky..........cc.oeevveuervioneriireniiranns [ cevenas [ [ 2] 2FE| 4,909,800 |...102.368 6,847 0 0[...5375 | .. 5.566 02/06/2009. | 08/15/2024.
49126K  HS 3 |KY EDA BAPTIST HEALTHCARE HOSP KY ECONOM ISR IO . 2| 2FE 1,242,188 |..107.625 | ..............1,345,313 | ..............1,250,000 | ............. 1,242,882 157 0 0]....5.000 |... 5.041 12/14/2011. | 08/15/2042.
50943P CE 7 |LAKE CNTY OHIO Lake County OH Hospital F...........cccoccoomiummmerrmmmiinniiiinis | cereees [P0 USROS L [ 4,147,996 |...102.508 | ... N R 4,158,197 4,469 0 0[....5500 ... 5.661 08/27/2015. | 08/15/2024.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTS A SRR B . 2| 1FE 2,309,220 |...115.355 | ....cccoouuee. 2,307,100 | coovvirnnene 2,000,000 | ..ccoornee. 2,298,324 (6,618) 0 0[....5000 ... 4.054 04/29/2016. | 05/15/2045.
544435 U9 9 |LOS ANGELES CALIF DEPT ARPTS A et | s . 2] 1FE 2,067,720 |..108.732 | .............2,174,640 | .............2,000,000 | ............. 2,019,897 (7,751) 0 0[...5.250 ... 4.801 11/10/2010. | 05/15/2033.
544445 AW 9 |LOS ANGELES CALIF DEPT ARPTS A FEOTSTTIRIOR PRN . 2| 1FE 1,181,400 |...116.711 1,173,453 (5,034) 0 0[....5.000 |...... 3.819 05/12/2016. | 05/15/2042.
57583T BW 0 |MASSACHUSETTS ST DEV FIN AGY MADEVELOPM.........ccccooovvvmmmiiiiniirans | cereees . 2| 3FE 3,000,000 |{...100.119 | ..............3,003,570 | ..............3,000,000 | ............. 3,000,000 0 0 0]...4.875 |.. 4.875 11/05/2012. | 11/01/2027.
57583U CL 0 | MASSACHUSETTS ST DEV FIN AGY . SRR PR . 2] 1FE 2,564,550 |...111.315 2,525,175 (6,991) 0 0[....5250 |...... 4.911 08/02/2011. | 04/01/2037.
57587A LB 2 |MASSACHUSETTS ST HSG FIN AGY 2| 1FE 3,000,000 |{...102.658 | ..............3,079,740 | ..............3,000,000 | ............. 3,000,000 0 0 0]....4.000 |..... 4.000 12/11/2015. | 12/01/2045.
57587A  MA 3 |MASSACHUSETTS ST HSG FIN AGY 2] 1FE 2,000,000 |...102.655 .2,000,000 0 0 0]....3.900 |...... 3.900 12/11/2015. | 12/01/2040.
57587A  RK 6 |MASSACHUSETTS ST HSG FIN AGY 2| 1FE 3,000,000 |...100.405 0 0 0]....3.400 |...... 3.400 07/22/2016. | 12/01/2046.
575896 JX 4 |MASSACHUSETTS PORT AUTHORITY.... L1407 1,114,070 1,000,000 1,063,416 ..(10,720) 0 0]....5.000 |.... 3.700 07/11/2012. | 07/01/2030.
575896 JZ 9 |MASSACHUSETTS PORT AUTHORITY.... ...110.083 1,550,921 ...(14,182) 0 0]....5.000 |...... 3.831 07/11/2012. | 07/01/2032.
575896 KA 2 | MASSACHUSETTS PORT AUTHORITY.... ..109.758 | ..............1,097,580 | ..............1,000,000 | ............. 1,043,297 (8,632) 0 0]....5.000 |... 3.941 07/11/2012. | 07/01/2037.
575896 KB 0 |MASSACHUSETTS PORT AUTHORITY. ...110.025 1,871,912 0 0]....5.000 |.... 4.021 07/11/2012. | 07/01/2042.
575896 MZ 5 |MASSACHUSETTS PORT AUTHORITY.... [P I ..113.203 0 0[....5.000 ... 4.081 07/10/2014. | 07/01/2044.
576000 LM 3 |MASSACHUSETTS SCHOOL BUILDING..........cccoovummmiimmiiiniiienniisnsiieneieins | s . 2] 1FE 3,514,550 |...112.435 0 0[....5.000 |..... 4.001 10/31/2011. | 10/15/2032.
592041 RR 0 |METROPOLITAN GOVT NASHVILLE & Met Gov't JSSSTTRTRTO O . 2| 1FE 2,570,275 |...106.743 0 0|....5500 |..... 5.150 03/13/2009. | 10/01/2034.
592098 N2 9 |MET GOVT NASHVILLE & DAVIDSON MET GOVT O......oovvvvvnriinrinniiiinns | e . 2| 1FE 2,264,180 |...115.768 0 0]....5.000 |... 3.451 04/11/2013. | 07/01/2040.
59250N  6R 9 | METROPOLITAN TRANS AUTH NY DED 2] 1FE 2,304,260 |...120.880 0 0]....5.000 |.... 3.241 02/15/2017. | 11/15/2034.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR....cccovvvuririnniinnisciiens 2| 2FE 536,160 |...126.871 0 0]....0.000 |..... 3.719 01/05/2015. | 10/01/2044.




(AN E

Annual Statement for the year 2017 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
592646 X9 9 |METROPOLITAN WASHINGTON D C AR.......ccovuuiiuiriiireiiereiieneeiseeneeeenins | s 2| 1FE 5,136,800 {...109.230 | .............. 5,461,500 | .coccovrvnenne 5,000,000 | ...ccoceeen. 5,044,444 | ..o (VN (14,842) 0 0 ... 5.000 |...... 4.651 [AO...... | .........62,500 | ........ 250,000 | 11/17/2010. | 10/01/2026.
59333P  R7 5 |MIAMI DADE CNTY FL AVIATION RE........cccosmvimrrririeriniinieinninenreninsenenins | eveene 2| 1FE 1,067,620 |...115.127 (1,857) 0 0. 5.000 |...... 4522 |AO...... .50,000 | 06/10/2015. | 10/01/2038.
59447P 7S 4 |MICHIGAN STATE FINANCE AUTHORI.......covrveuriiieriiiireiiereeienseieeseieeniies | cereees 2] 1FE 221,382 |...112.388 (2,814) 0 0 .. 5.000 |...... 3.332 |JD....... e 10,000 | 02/12/2015. | 12/01/2034.
59447P 72 8 |MICHIGAN STATE FINANCE AUTHORI......ccoosiviirimriniinnierienseissiseiieens | eveene 2| 1FE 219,892 |...110.939 3,098 0 0. 5.000 |...... 4.321 | D | 833 | 10,000 |02/12/2015. | 12/01/2038.
63968A S8 9 |NEBRASKA PUBLIC POWER DISTRICT........cocooiriirriireeiereeieseeiseeeiesnenes | ceveees 2| ... 1FE 1,149,610 |...115.421 .1,154,210 (3,092) 0 0. 5.000 |...... 4.084 [JJ....... .33,056 | 10/19/2016. | 01/01/2046.
645790 FL 5 |NEW JERSEY HEALTH CARE FACS Fl.......coisiiiiiiiiiriiinreisneissneiieseiiisneins | s 2| 1FE 1,050,710 |...107.488 | .... ..1,074,880 (4,540) 0 0. 4.000 |...... 3.381 [Jd....... verer.26,556 | 10/21/2016. | 07/01/2032.
645790 FP 6 |NEW JERSEY HEALTH CARE FACS Fl.......ccoooiiiriiiniiiiriscicsneieseissniins | s 2] 1FE 1,038,160 |...107.878 | ............. 1,078,780 (3,393) 0 0 .. 4.000 |...... 3.531 | Moo | 20000rn20,000 | . 26,556 | 10/21/2016. | 07/01/2035.
645790 FR 2 |NEW JERSEY HEALTH CARE FACS Fl.......coooiiiiiriiiriiieriisceiieceeseceiseneins | s 2| 1FE 2,277,500 |...114.584 .2,291,680 | ... .2,000,000 (7,546) 0 0. 5.000 |...... 4.064 [JJ....... 166,389 | 10/21/2016. | 07/01/2043.
646108 SR 2 |NEW JERSEY ST HSG & MTG FIN AG........coevumriiririririsiisiiiesiesississeienns | voenes 2| 1FE 2,500,000 |...102.108 | .... ..2,552,700 | ..... .2,500,000 0 0 (U 3.750 |...... 3.750 |MN...... .93,750 | 04/29/2016. | 11/01/2045.
64970H EU 4 |[NEW YORKN Y CITY HSG DEV CORP..........cosvvviirrriieciereeieseeissceiseneiienes | e 2] 1FE 1,008,750 |...105.068 | .............. 1,050,680 | ...coooveunnee 1,000,000 (919) 0 0 ... 3.700 |...... 3.584 |MN...... 01/07/2015. | 11/15/2034.
64971Q  6A 6 |NEW YORK CITY TRANSITIONAL FIN.......coovoiiiiiiniiniiiciiinniccssnicssissiiienns [ s 2| 1FE 2,706,225 |...114.293 .2,857,325 | ..... .2,500,000 (20,043) 0 0. 5.000 |...... 3.981 |MN...... 06/13/2013. | 05/01/2038.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN.......ccooirviirniinniisniieneieseiesniennies [ o 2| e 1FE 2,220,960 |...117.052 | ... 2,341,040 | ..... .2,000,000 0 0. 5.000 |...... 3.670 |FA....... 07/17/2014. | 08/01/2038.
649876 RV 3 |NEW YORK ST LOC GOVT ASSISTANC JSSTOTTUSTTOTORSTOURPUROPOONN IVPOUOVRN IV FRUROPOOON 4] ... TFE| 4,637,147 |..106.793 | .............. 5,323,631 | .oocoerenenne 4,985,000 0 0. 5.000 |...... 5.542 |AO...... 06/04/1997. | 04/01/2021.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New YOrk Sta..........cccccveveiveniinirienes | crvee 2| 1FE 3,508,750 |...101.428 ..3,549,980 | ..... .3,500,000 0 (U 3.700 |...... 3.669 |AO...... 02/15/2013. | 10/01/2038.
649902 SR 5 |NEW YORK ST DORM AUTH ST PERSO.........cooovvimirriinieieneieneeisneniieneiens | s 2| 1FE 4,573,425 |...105.005 | ... 4,462,713 | ... 14,250,000 | .. 0 0 ... 5.750 |...... 4.600 [MS...... 03/16/2011. | 03/15/2036.
64990C EJ 6 |NY STDORM AUTH NEW YORK UNIV.......ccooviimiiriinicniniiniisnisciissirenins | cvis 2| 1FE 2,742,725 |..107.093 | .............. 2,677,325 | ..cocvunnvn. 2,500,000 | ...ccoonnee. 2,730,971 0 0. 4.000 |...... 3.372 | J....... 06/02/2016. | 07/01/2039.
64990E  CL 9 |NEW YORK ST DORM AUTH ST PERSO NY STATE........ccoccoouvvimimriinmiieniins | cereees 2| e 1FE 5,794,850 |...116.730 | ..............5,836,500 | ..... .5,000,000 ...5,409,136 0 0. 5.000 |...... 3.200 |JD....... 06/14/2012. | 12/15/2029.
650116 AH 9 |NEW YORK TRANSN DEV CORP.......cc.ccoovvvimmrrirrianas 2| 2FE 801,240 |...106.170 | .... ...750,000 | .. 796,903 0 (I 4.000 |...... 3410 [JJ....... 05/18/2016. | 07/01/2031.
650116 AJ 5 |[NEW YORK TRANSN DEV CORP.......cccocimmrviiriiinniiinnisnnisssiissnsisnsinnies | cinnes [ o0 | coneieinns 2] . 2FE| oo 1,066,100 |...104.228 | ............. 1,042,280 | .....cooooece 1,000,000 | ...cccooeuuee 1,060,969 | ...oooovvvvrriinnne 0 (3,255) 0 0. 4.000 |...... 3.455 | JJ....... 05/18/2016. | 07/01/2032.
650116 AK 2 | NEW YORK TRANSN DEV CORP........cooomirrirrineiiereriseeissnessssesissnesienses | wvenee | v | covevinens 2] .. 2FE| oo 1,592,520 |...104.963 .1,674,445 1,500,000 (4,193) 0 (U 4.000 |...... 3511 | W....... 05/18/2016. | 07/01/2033.
650116  AQ 9 |NEW YORK TRANSN DEV CORP........cccouvemriririnrins 2| 2FE 2,462,113 |...111.031 ..2,498,198 2,250,000 (5,653) 0 0. 5.000 |...... 4.346 |JJ....... 11/28/2016. | 07/01/2041.
66285W  JL 1 |NORTH TEXAS TOLLWAY AUTHORITY ......ccovrviirrriinnriinnriieneiecesiesniiennies | cevenas 2] 1FE 2,135,700 |...111.117 .2,000,000 (14,156) 0 0 . 5.000 |.....4.152 | MS...... 11/03/2011. | 09/01/2030.
70917R TN 5 | PENNSYLVANIA HIGHER EDUCATION. 2| 1FE 5,277,800 |...102.813 .5,000,000 (34,927) 0 0]....6.000 02/10/2009. | 08/15/2026.
709224  HN 2 | PENNSYLVANIA ST TURNPIKE COMMI [T SO 2| 1FE 2,173,820 |...113.491 .2,000,000 (4,624) 0 0. 5.000 05/15/2015. | 12/01/2040.
71883M  FF 6 | PHOENIX SKY HARBOR INTL ARPT PhOENiX CiV.........coervvererriereiieniireciins | o 2] 1FE 4,039,322 |...101.764 13,815,000 | .............3,830,883 | ..ooccooviiviircran0 | e (30,803) 0 0 5.000 03/26/2010. | 07/01/2022.
71883M  JF 2 | PHOENIX SKY HARBOR INTL ARPT PHOENIX CIV. . . ..1,947,792 |..111.823 .1,700,000 (23,233) 0 0]...5.000 02/19/2013. | 07/01/2032.
762315  HU 6 |RHODE ISLAND ST STUDENT LN AUT.......oiriiimiiinnieneieneissesissssisnniies | s 2| e 1FE 3,075,000 |...100.274 .3,075,000 0 0 0. 5.875 05/01/2008. | 06/01/2028.
795576 FS 1 | SALT LAKE CITY UTAH.....ccoiiiiiiiiiniicisnicciecsssssissessisesssssiinns | e 2| 1FE 281,633 [...119.039 | ...ccccee..297,598 | oo 250,000 (2,211) 0 0 5.000 02/15/2017. | 07/01/2033.
795576  FU 6 | SALT LAKE CITY UTAH. 2| 1FE 560,960 |...118.469 500,000 | ... 556,708 (4,252) 0 0]...5.000 02/09/2017. | 07/01/2035.
795576 FW 2 | SALT LAKE CITY UTAH.....oiiiiiiiieciecieceisesesesesiesesiesssiessseesssienenens | e 2| 1FE 557,295 |..116.940 | ...............584,700 | ................500,000 | ..coccevrrerncs 553,312 (3,983) 0 0. 5.000 02/09/2017. | 07/01/2037.
795576 GN 1 | SALT LAKE CITY UTAH.....ccoiiiiriiiirniiieiinsiesesissiisssssiesiesssssesssinssinens | soenes 2| 1FE 573,550 |...120.002 568,356 (5,194) 0 0. 5.000 02/09/2017. | 07/01/2035.
796253 S8 6 | SAN ANTONIO TEX ELECTRIC&GAS 2] 1FE 4,105,280 |...104.035 4,014,120 (12,391) 0 0]....5.250 02/27/2009. | 02/01/2027.
79642B 7N 7 | SAN ANTONIO WATER SYSTEM......ooviuiriiireirneineieiiesieeesseiseisessssiseeens | eveens 2| 1FE 517,375 |...109.980 516,153 (1,222) 0 0. 4.000 02/01/2017. | 05/15/2034.
79642B 7P 2 | SAN ANTONIO WATER SYSTEM......cvvvuiririririirinirineriesecesenisssseseesssenss | coveens 2| 1FE 573,635 |...119.551 568,442 (5,193) 0 0. 5.000 02/01/2017. | 05/15/2035.
797412 BP 7 | SAN DIEGO CNTY CALIF WTR AUTH......cosiiiiiiiiireiiiriiirereeisrsiieeeeieeseiieeens | s 2] 1FE 3,341,325 |...115.286 | .... . . ..3,302,912 (9,570) 0 0 .. 5.000 08/21/2013. | 05/01/2034.
812728  TY 9 | SEATTLE WASH WTR SYS REV.....coiiiiiiiniiniiieriesitiisesissiiesiesessssssssinns | vovenes 2| 1FE 519,420 |...108.699 | ....ccccovvenns 543,495 | ....cccovvenns 500,000 (1,746) 0 0. 4.000 02/23/2017. | 05/01/2034.
880461 FX 1 |TENNESSEE HSG DEV AGY.....coooviiiiiiieiirneiieneieeeisseeisssessssssssssessssesons | s 2] 1FE 1,290,000 |...103.411 ..1,334,002 1,290,000 0 0 0 .. 4.050 05/14/2015. | 01/01/2038.
882117 N5 9 |TEXAS A &M UNIV PERM UNIV FD Texas A&M.........cccccovvvverierinieiniinninens [ e 2| 1FE 6,166,767 |...122.965 | .... 7,187,304 | ..... .5,845,000 | .. ..6,026,352 | ...cccovviiniennn0 | s (18,386) 0 0. 5.500 03/11/2009. | 07/01/2031.
88283K AY 4 | TEXAS TRANSPORTATION COMMISSIO..........ccooovvvimiiiinriiiniinnissniiisniis | coneees 2] . 2FE 1,103,640 |..112.404 | ............. 1,124,040 | ..ccooovenaee 1,000,000 | ..cccooovreee 1,076,352 | ..o | (10,007) 0 0. 5.000 . 03/02/2015. | 08/15/2037.
88283K AZ 1 | TEXAS TRANSPORTATION COMMISSIO..........coovvvimrriiiriiireriiireniseeeiieseis | ceveees 2] 2FE 3,980,438 |...112.982 ..4,208,580 3,725,000 ...3,965,369 (6,062) 0 0 ... 5.000 |...... 4.538 |FA...... 70,361 05/28/2015. | 08/15/2042.
91523N RL 2 |UNIVERSITY OF WASHINGTON..........coovviiiimiiiimiiineiisneissseissssissnesesnsiens | oo 2] 1FE 1,212,530 |...120.902 | .... ..1,209,020 1,000,000 | .. ...1,207,696 (4,182) 0 0 5.250 |...... 3.986 | JD....... 4375 | 55,708 | 10/19/2016. | 12/01/2046.
917393 BN 9 |UTAH CNTY UTAH.....iiiiiieieceieseseseseceisesesiesesissessesessssssssssnsesnnsis | wvenes | oo | covevennns 2] 1FE| 1,900,675 |..104.273 | ............. 1,824,778 | ..cccooveaae 1,750,000 | ...ccovvennee 1,896,338 | ....oovvverrrinnn 0 (2,896) 0 0 .. 4.000 |...... 3.534 |MN.....| oo 8,944 | ... 70,000 | 06/30/2016. | 05/15/2047.
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93978E A9 3 |WASHINGTON ST HLTH CARE FACS A SOOI IOV . 2| 1FE 2,000,000 |{...103.086 | .............. 2,061,720 | oo 2,000,000 0 0 0 5.250 |...... 5.250 [AO.... | ccoee 26,250 | ....... 105,000 | 03/10/2008. | 10/01/2033.
944514 RR 1 |WAYNE CNTY MICH ARPT AUTH.......ooiiiiiiiimiiinniinrisssissnissneissniisniis | s . 2| 1FE 1,030,750 |...111.749 1,117,490 1,000,000 (2,666) 0 0. 5.000 |...... 4622 |JD....... .50,000 | 08/07/2014. | 12/01/2039.
944514 RS 9 |WAYNE CNTY MICH ARPT AUTH.......cooiiiiiiiiriniieeiiseneiseseieeneieeseiseseiies | e . 2] 1FE 1,026,620 |..111.341 | ... 1,113,410 1,000,000 (2,304) 0 0 .. 5.000 |...... 4672 |JD....... . crerrr..50,000 | 08/07/2014. | 12/01/2044.
958697 JS 4 |WESTERN MINN MUN PWR AGY MINN......cooomrirmiimriniiininniienineeisenisniiens [ vovenes . 2| 1FE 2,197,080 |...115.020 | .............. 2,300,400 | .oovrernnene 2,000,000 | .cooerernn2,133,135 | o0 [ (19,444) 0 0. 5.000 |...... 3751 | s | 50,000 | ........ 100,000 | 07/09/2014. | 01/01/2046.
000000 00 0 | SUMMARY ADJUSTMENT........coouuiimiiimiiimiiismisisnssisssnssssessssnssssnssssnssnnnns | eonnee | oo | connnennnee | coneeees 74 R | I PN 0.000 0 0 4 0 0 ... 0.000 |...... 0.000 |.cooovwee | convi 19,494 | ... (19,500) | 12/31/2017. | 01/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. . .........245,260,369 XXX | 260,678,320 | ......... 239,195,000 (282,777) 0 0 XXX XXX XXX | ... 3,180,029 | ....11,159,841 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ - et | s 245,260,369 XXX 260,678,320 239,195,000 | .........247,108,317 | ..............12,060 | ......... (282,777) 0 0 XXX XXX XXX | ... 3,180,029 |....11,159,841 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824  BF 6 | Abbott LabOratories...........ccuuriuuiieiiiiiieriiriienieesie s | seenes . 2] 2FE 759,465 |...102.739 | ..o 770,545 | ...oovvvirnnen. 750,000 | ...ovoevernee 758,936 | ..oooovverrrrerinns 0 (529) 0 0. 3.750 |.....3.589 [MN......| ccooceern2,422 | oo 28,750 | 04/17/2017. | 11/30/2026.
00287Y  AY 5 [ABBVIE INC.......ccoooiiiiieiiiceiecceieceeieeesisseisessesssissssissssssssssessssesssens | ceneees . 2] . 2FE 1,465,620 |..... 99.700 | ..coovvvernnee 1,495,505 | ...cccoouunee 1,500,000 | ...cccovennee 1,467,929 | oo 0 2,309 0 0 ... 3.200 |.....3.497 |MN.....| ....c.....6,267 | ... 48,000 | 04/17/2017. | 05/14/2026.
06051G  GL 7 |BANK OF AMERICA CORP...........ooosrriinerineiinnciincssssie s | e . 2| 1FE 3,000,000 |...102.326 ..3,069,765 3,000,000 0 0 0. 3.705 55,575 | 04/19/2017. | 04/24/2028.
096630 AE 8 | BOARDWALK PIPELINES LP...........cocoiiiiiniiiiniiiniiisseiessiisseissseissssisniees | s . 2] . 2FE 1,469,107 |..111.457 | ... .1,471,238 1,320,000 | .. (8,838) 0 0. 5.950 coeree. 18,540 | 05/11/2017. | 06/01/2026.
12636Y AA 0 | CRH AMERICA FINANCE INC OSSR U . 2] . 2FE 1,578,409 |..... 99.356 | ..oovvuennne 1,579,767 | .coovvv 1,590,000 | ..ccovvennee 1,579,044 | oo 0 635 0 0. 3.400 |.....3.487 |[MN....| ........... 7,809 | .......... 27,030 |05/02/2017. | 05/09/2027.
14040H BN 4 |CAPITAL ONE FINANCIAL CORPORAT. et | s . 2| 2FE 1,570,437 |...100.683 .1,595,000 ...1,571,831 1,394 0 0. 3.750 05/09/2017. | 03/09/2027.
14456#  AA 4 [ CARRIXINC. ... | ceveaas e | 2FE| s 800,000 |...102.193 | .... ...800,000 | .. 800,000 0 0 0 ... 4.960 07/19/2017. | 07/31/2027.
14456#  AB 2 [ CARRIXINC. ..ot sssssssssnns | ceveons e | 2FE| oo 2,500,000 |...103.032 | ... 2,575,810 | oo 2,500,000 | oo 2,500,000 0 0 0. 5.060 07/19/2017. | 07/31/2029.
14456#  AC 0 |CARRIXINC......ooiiiviiriiiriiirienisenisssesseissssssesisnessssssssssssssssssnssis | eovies | oo | venniiinns | coneee 2FE ...1,500,000 |...104.775 .1,671,625 1,500,000 ...1,500,000 0 0 0. 5.210 07/19/2017. | 07/31/2032.
151020 AH 7 | CELGENE CORPORATION . e | e 2FE]| .. 954,160 |...101.494 | ... .1,014,942 1,000,000 | .. 973,704 5,102 0 0 3.250 12/10/2013. | 08/15/2022.
219350 AC 9 | CORNING INC CORNING INC 8.875% 08/15/202 SRRSO IO e | 2FE| oo 1,097,800 |...119.603 | ............. 1,315,637 | oo 1,100,000 | ..cccoovvruee 1,099,358 | ....ccovvvvirniinan 0 144 0 0. 8.875 08/08/1991. | 08/15/2021.
224399 AR 6 |CRANE CO....ccooiviiiiieiiceiseeiecesisesisesissssssssss s ssssssneeas | o . 2| ... 2FE 1,502,890 |...104.671 ..1,570,062 1,500,000 (737) 0 (U 4.450 12/10/2013. | 12/15/2023.
30284@ AP 7 [FNBMLLC......iiiiiiisiiiicisiesi e siessnens | sviis [P PPN IOV 1FE| o 7,000,000 |...104.637 7,000,000 0 0 0 ... 4.180 06/20/2017. | 06/20/2022.
34354P  AD 7 |FLOWSERVE CORPORATION........ccosimiirirrimimiinnriieneisenessesssssnessenssoenenes | ceveees . 2| ... 2FE 613,217 |...102.300 650 0 (U 4.000 12/11/2013. | 11/15/2023.
37045X BW 5 | GENERAL MOTORS FINANCIAL CO IN... NP 2| 2FE 2,994,900 |...102.830 463 0 0]....3.950 04/10/2017. | 04/13/2024.
42217K AW 6 | WELLTOWER INC HEALTH CARE REIT INC 5.25%.........ccuvvvmnriiinniiiiniiinnns [ e . 2| 2FE 2,980,170 |...108.679 1,913 0 0. 5.250 . 03/09/2011. | 01/15/2022.
458140  AK 6 |INTEL CORPORATION.........coimiiireiimieiirceiiecesiesesisesesiseseseseessnssesssesnnnins | ceneees . 604,908 |...120.087 (1,118) 0 0 4.800 112,960 | 04/11/2017.| 10/01/2041.
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC . v | D] ..1,980,400 |...105.375 1,094 0 0|...4.750 47,500 | 04/11/2017. | 04/19/2027.
50247W  AB 3 |LYB INTERNATIONAL FINANCE I B.......ccoovvoriiiirriiniienesneiesssesesienniens | o D 745,275 |...100.375 305 0 0 ... 3.500 .13,125 | 04/18/2017.| 03/02/2027.
56501R  AE 6 | MANULIFE FINANCIAL CORP........ccoooiiirieriiirriiceiieseeissesiesesiesssiesssienens | cevinns A 2| 2FE 2,282,895 |...100.730 . (2,833) 0 0| 4.061 45,686 | 04/25/2017. | 02/24/2032.
62854A AN 4 |MYLANNV. . .|D 2| 2FE 3,470,465 |...100.924 ..3,532,326 | . 3,500,000 1,956 0 0]....3.950 38,250 | 04/27/2017.| 06/15/2026.
65339K AT 7 |NEXTERA ENERGY CAPITAL HOLDING SOOI PO . 2| 2FE 2,243,610 |...101.822 2,290,995 | ... .2,250,000 370 0 0. 3.550 40,603 | 04/25/2017. | 05/01/2027.
709599  AX 2 | PENSKE TRUCK LEASING COMPANY L........ (SRR IO . 2| 2FE 3,539,631 |...104.271 ..3,597,360 3,450,000 (5,005) 0 0. 4.200 .76,878 | 04/27/2017. | 04/01/2027.
832248 AZ 1 |SMITHFIELD FOODSINC..... [ 2| 2FE 4,229,172 |...102.645 ..4,254,635 4,145,000 (5,053) 0 0]....4.250 04/12/2017. | 02/01/2027.
83363R AA 5 |SOC CONC AUT CENT SOC CONC AUTO CENTRAL......cccccovviiiimniinriiciinnis | crvie [0] I 4. 2FE| e 2,415,300 |...109.041 ..2,715,126 2,490,000 3,426 0 0. 6.223 03/08/2011. | 12/15/2026.
87246Y AC 0 |TIAAASSET MANAGEMENT FINANCE.........cccconivemrrmmrrmerirerineersenineesnnnenins | veverne | or | eereverinene | erenFE | i 1,472,902 |...105.248 ..1,505,042 1,430,000 (3,292) 0 0. 4.125 05/11/2017. | 11/01/2024.
882384 AB 6 | TEXAS EASTERN TRNSMSN LP 4.125% 12/01/20 I . 2,937,900 |{...103.895 | ... ..3,116,850 | ..... .3,000,000 6,681 0 (U 4.125 s 02/01/2011. | 12/01/2020.
94974B  EV 8 |WELLS FARGO & COMPANY .....ccviemiiiirierirriitiieiinsiiesiesesssssssiesssiesisenens | oveens e |l IFE | e 1,995,860 |...106.291 | .............. 2,125,822 | .ovvven. 2,000,000 434 0 0. 4.600 |.....4.626 |AO...... | .........23,000 | .......... 92,000 |03/22/2011. | 04/01/2021.
958254 AE 4 |WESTERN GAS PARTNERSLP.........ccooovmirriiirrirnininas 549,150 |..... 99.928 ....555,000 401 0 0 | 3.950 .21,923 | 05/10/2017.| 06/01/2025.
98978V AB 9 |ZOETIS INC 3.25% 2/1/2023 I . 943,690 |...101.586 | .... . .1,000,000 5,892 0 0 3.250 v 32,500 | 12/11/2013. | 02/01/2023.
000000 00 0 |PROVEN GLORY CAPITAL LTD......coiirviimriiinriiinniesniisssissssiessesssnsssniees | oo D 1,503,540 |...101.125 | ............. 1,516,875 | .ccovvvennnee 1,500,000 (118) 0 0. 4.000 |.....3.970 |FA.....| .cccoe...21,667 | ...ccoe. 30,000 |05/12/2017. | 02/21/2027.
G5264@ AA 9 |KINGSPAN GROUP PLC KINGSPAN GROUP PLC 5........ooosiieiniiiinniieniis | o C ...5,000,000 | ...107.557 5,000,000 ...5,000,000 0 0 0 [.. 5.250 .250 |FA......| .......102,813 | ...... 262,500 | 08/10/2011. | 08/10/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 67,700,873 XXX ....70,541,009 ...67,635,000 67,813,510 5,646 0 0 XXX | XXX | XXX | ... 737,109 | ... 2,059,831 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

[ 06650A AE 7 | BANK BANK_A7-BNKB...coosoocooosesoscrssoss st [T Tot] M) 1544945 | 102674 | .......... 1,540,116 | ... 1,500,000 | .......... 1544408 | oo 0 37)] 0 0]...3488 |....3.132 [MON...] .......... 4,360 | oo 4,360 | 10/27/2017. [ 11/01/2050.
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17326F  AD 9 | CITIGROUP COMMERCIAL MORTGAGE..........cooooiriiiriieceiiereeiseniiseseieens | oo [ [ 4| . M| 5,149,703 |...102.606 | .............. 5,130,293 | .ooovevinenne 5,000,000 | ...ccoceeen. 5,147,834 (1,869) 0 0 ... 3471 |...... 3.117 |MON... 10/19/2017. | 10/01/2050.
61767E  AE 4 |MORGAN STANLEY BAML TRUST MSBA e | s ] 1FM 514,980 |...103.168 ....500,000 514,702 (279) 0 (U 3.536 |...... 3.180 |MON... 10/06/2017. | 11/01/2026.
95000Y AY 1 |WELLS FARGO COMMERCIAL MORTGAG | ] 1FM ]| .. ...3,089,877 |...103.593 | ... 3,107,778 | ..... .3,000,000 | .. .3,088,149 |. (1,728) 0 0. 3.581 |...... 3.223 |MON... . . 10/05/2017. | 10/01/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . cerer s | s 10,299,505 XXX | s 10,294,028 | ............ 10,000,000 | ...ccoveuee 10,295,093 [ ..oovvvvririinnns 0 (4,413) 0 0 XXX XXX XXX [ s 29,249 | ... 54,137 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... ot | s 78,000,378 XXX | e 80,835,037 | ............ 77,635,000 | ........... 78,108,603 | ....ooocoovvviannienns 0 1,233 0 0 XXX XXX XXX | e 766,358 | ... 2,113,968 XXX XXX
Totals
7799999. Total - ISSUET OBlIGALIONS..........vvouieeiriiisiiie s | nnniees 360,759,701 XXX | s 380,134,581 | .......... 356,130,000 | ......... 362,189,835 | ...ccccooenuue 12,060 | ......... (326,944) 0 0 XXX XXX XXX | ... 4,398,369 | ....14,766,700 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES..........c...riviiriiiiriieri s .75,090 XXX 88,429 77,554 108 0 0 XXX XXX XXX ..470 ...5,643 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. ... s ssnes | eeoenneons 10,299,505 XXX | 10,294,028 10,000,000 | .. .10,295,093 | . (4,413) 0 0 XXX XXX XXX | 29,249 | ........54,137 XXX XXX
8399999, Grand Total - BONGS............ciuuuiiiiriiiiiiiieicieeeie e | e 371,134,296 XXX | 390,517,038 | .......... 366,207,554 | ......... 372,561,148 | ......c...... 12,060 | ........ (331,249) 0 0 XXX XXX XXX | ... 4,428,088 |....14,826,480 XXX XXX




Annual Statement for the year 2017 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12



€3

Annual Statement for the year 2017 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
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Bonds - U.S.
912828  2Y 5 |UNITED STATES TREASURY.......ccccovvvue 10/11/2017........ CITIGROUP GLOBAL MARKETS INC/. 9,973,071
912828 M8 0 |UNITED STATES TREASURY.......ccccovvunn 12/26/2017........ JP MORGAN SECURITIES LTD LDN......cviiiririiiiiinnieissmesesisnsssissesenssssssesssssenssnssenssnsssesnens 9,888,692
0599999. Total - Bonds - U.S. Government.......... 19,861,763
Bonds - U.S. States, Territories and P
13063C  6Q 8 |CALIFORNIA STATE OF  5.000% 08/01/34..........oovuiumrirereriniirerierinsiesinsiceesesssessssesesesisseennns. | erieeserinnes 03/08/2017........ CITIGROUP GLOBAL MARKETS INC/. 1,131,840 | oo 1,000,000 |..... 0
57582R  LJ 3 | COMMONWEALTH OF MASSACHUSETTS 01/18/2017........ BARCLAYS CAPITAL INC.... 1,033,030 | .o 1,000,000 | oo 15,778
1799999. Total - Bonds - U.S. States, TErTOrES & POSSESSIONS. .. ... v iruriieseisstisarsiersersses e eissse s ses e see s ess et eass | ftesens s esesseE e s e 2,164,870 | o 2,000,000 | oo 15,778
Bonds - U.S. Special Revenue and Special A
452252  LX 5 [ILLINOIS ST TOLL HWY AUTH 01/11/2017........ FTN FINANCIAL CAPITAL MARKETS 561,635
59259N  6R 9 | METROPOLITAN TRANS AUTH NY DED......cccoovmiiirrrirererinieerinnnens 02/15/2017........ BANK OF AMERICA N.A....cc.ocviiirineicinirererinein 2,304,260
795576  FS 1 |SALT LAKE CITY UTAH 5.000% 07/01/33.........cccoouue. 02/15/2017........ CITIGROUP GLOBAL MARKETS INC/ 281,633
795576  FU 6 | SALT LAKE CITY UTAH 5.000% 07/01/35 02/09/2017........ CITIGROUP GLOBAL MARKETS INC/. 560,960
795576  FW 2 | SALT LAKE CITY UTAH 5.000% 07/01/37 02/09/2017........ CITIGROUP GLOBAL MARKETS INC/ 557,295
795576  GN 1 | SALT LAKE CITY UTAH 5.000% 07/01/35........cccevenee 02/09/2017........ CITIGROUP GLOBAL MARKETS INC/. 573,550
79642B 7N 7 | SAN ANTONIO WATER SYSTEM 02/01/2017........ SIEBERT BRANDFORD SHANK & CO 517,375
79642B 7P 2 | SAN ANTONIO WATER SYSTEM 02/01/2017........ SIEBERT BRANDFORD SHANK & CO. 573,635
812728  TY 9 | SEATTLE WASH WTR SYS REV 02/23/2017........ CANTOR FITZGERALD & CO.. 519,420
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 6,449,763
Bonds - Industrial and Mi:
002824  BF 6 |Abbott Laboratories 3.750% 11/30/26 04/17/2017........ CITIGROUP GLOBAL MARKETS INC/. 759,465 | ..o 750,000 | oo 11,563
00287Y  AY 5 [ABBVIEINC 3.200% 05/14/26 04/1712017........ CITIGROUP GLOBAL MARKETS INC/ 1,465,620 ....1,500,000 20,800
06051G  GL 7 |BANK OF AMERICA CORP  3.705% 04/24/28. 04/19/2017. BANK OF AMERICA N.A.. 3,000,000 .3,000,000 |..... 0
06650A  AE 7 | BANK BANK_17-BNK8  3.488% 11/01/50........ccvrvririmrrierineirernsisirensssssisnsenes 10/27/2017........ MORGAN STANLEY & CO... 1,544,945 .....1,500,000 2,035
096630 AE 8 |BOARDWALK PIPELINES LP.... 05/11/2017........ JEFFERIES & COMPANY INC 1,469,107 ....1,320,000 35,998
12636Y AA 0 |CRH AMERICA FINANCE INC.......... 05/02/2017........ HSBC SECURITIES.........ooiiiieiiiiierieieisssiesesissiesiesessssie s 1,578,409 1,590,000 | ..... 0
14040H BN 4 |CAPITAL ONE FINANCIAL CORPORAT........cocomivirrirrrinrrierirenes 05/09/2017........ MORGAN STANLEY & CO... 1,570,437
14456#  AA 4 |CARRIXINC 4.960% 07/31/27 07/19/2017. BANK OF AMERICA N.A.. 800,000 | ..ooocverirrianes
144564  AB 2 |CARRIXINC 5.060% 07/31/29. 07/19/2017........ BANK OF AMERICA NAA...... 2,500,000 .
14456#  AC 0 |CARRIXINC  5.210% 07/31/32.....ccmeiieiiirerniiererieeeeirereisseiesesisseesseenees 07/19/2017........ BANK OF AMERICA N.A ..o 1,500,000 ....1,500,000 |..... 0
17326F  AD 9 | CITIGROUP COMMERCIAL MORTGAGE 10/19/2017........ CITIGROUP GLOBAL MARKETS INC/. 5,149,703 5,000,000 | cooucererrririreriereneeniee 14,463
30284@ AP 7 |FNBMLLC 4.180% 06/20/22.........cccovvveeviririeriecrinerierierinnsiiesines 06/20/2017........ DIRECT....ooiiieiieniiesiesisisseiessesesiesseseseenns 7,000,000 ....7,000,000 |..... 0
37045X BW 5 | GENERAL MOTORS FINANCIAL CO IN 04/10/2017........ JP MORGAN SECURITIES LTD LDN.....couierriiiieiiieieeieseiessisseesisssesesssssesssseessessssesenens 2,994,900 3,000,000 |..... 0
458140  AK 6 |INTEL CORPORATION  4.800% 10/01/41.......ccovvvvrmrrrnrieiirirereninninns 04/11/2017........ JEFFERIES & COMPANY INC 604,908
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC D 04/11/2017........ CITIGROUP GLOBAL MARKETS INC/. 1,980,400
50247W  AB 3 |LYB INTERNATIONAL FINANCE II B......ccovvvreeririircireiererieieninies D 04/18/2017........ GOLDMAN SACHS & COMPANY.........cccovrviererininns 745,275
56501R  AE 6 | MANULIFE FINANCIAL CORP. A 04/25/2017........ MORGAN STANLEY & CO... 2,282,895
61767E  AE 4 | MORGAN STANLEY BAML TRUST MSBA.... 10/06/2017........ BANK OF AMERICA NAA...... 3,604,862
62854A AN 4 [MYLAN NV 3.950% 06/15/26.........cccovrrmrvreinmierersnirernsissiesssssssssssenes D 04/27/2017........ VMIOUS. ....vovvreieiieie ettt 3,470,465 | ..o 3,500,000 50,637
65339K AT 7 |NEXTERA ENERGY CAPITAL HOLDING.. 04/25/2017........ CREDIT SUISSE SECURITIES USA L 2,243,610 2,250,000 | ..... 0
709599  AX 2 |PENSKE TRUCK LEASING COMPANY L.. 04/27/2017........ US BANCORP INVESTMENTS INC 3,539,631 3,450,000 | ..o 16,905
832248 AZ 1 |SMITHFIELD FOODS INC = 4.250% 02/01/27........coooveerereriirneineiernnieieiississiesssssssssesssssseessens | sesesiesinnins 04/12/12017........ Various 4,229,172 ....4,145,000 | . 36,204
87246Y  AC 0 | TIAA ASSET MANAGEMENT FINANCE. 05/11/2017........ Various 1,472,902 1,430,000 | oo 10,936
95000Y  AY 1 |WELLS FARGO COMMERCIAL MORTGAG 10/05/2017........ WELLS FARGO & CO 3,089,877 | oeovvivrrernrrierrereennnn3,000,000 | i 4,775
958254  AE 4 | WESTERN GAS PARTNERS LP... 05/10/2017. MORGAN STANLEY & CO... 549,150 9,987
000000 00 0 |PROVEN GLORY CAPITALLTD..... D 05/12/2017........ J.P. MORGAN SEC INC 1,503,540 | ..o 1,500,000 | oo 14,333
3899999. Total - Bonds - INAUSHIal AN MISCEIIANEOUS............ruuietisieiirier st s ek fe1ehs e b e ee e R8s 60,649,273 | ..ovivveneriniieennn89,925,000 | oo 266,260
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Annual Statement for the year 2017 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
8399997, TOtAl = BONMAS = PAM 3......cv ittt ittt st ettt ettt ss et es st es et et st s st es s s st ees st enssessessans | eetestosssessosssessessaesesseeseeeet et see s oo e et eetoesee 8o e et eeE et eessee ek oA eeE et e s et et e s e et e E s et et et s et e st et en et bttt en st ente taees 89,125,669 87,675,000
8399998. Total - BONAS = SUMMANY EM fTOM P 5. iueisiitieierisseessessesesass st ssssses s ess s ess s esssesses s senssseseesas | e41e08eeEees 08 E 808080840 E 081 e0 8 E 1408484080818 8408408084888 L0888 0144810810188 b bbb enbe banes 20,892,470 ..20,326,783
8399999, TOAl - BOMMAS. ... ettt E R0k f R fEE e E e E e E SRR R e fEfeEE R e S eEE R oL e EEE SRR f LR R E LR EEE SRR R R LR EE LR E LR E LRt taes 110,018,139 | oo 108,001,783
9999999. Total - Bonds, Preferred and COMMON SOCKS..............ruriiuieriiiieieieeiseiise s ises ittt es e ees s eiee | eebseessee s eees e E et e 18k 4148 s AL 884 E 8281 s bbbttt eees 110,018,139 XXX




Annual Statement for the year 2017 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
362258 QJ 0 | GINNIE MAE | GNMA17.000% 781357 o | T2I0N2017. | PAYAOWN ..o | 10,564 | oo 10,564 | oo L7 — 10,425 | oo 0 139 0 139 U — 10,564 | 1ovvevee0 | o0 | o0 | v 409 | 10/15/2025.
36225B QN 1 | GINNIE MAE | GNMA 1 7.500% 781361.. - 12/01/2017. | Paydown . . 12,215 | oo 12,215 | oo 11,733 11,933 281 0 281 0. 12215 {0 [ o0 | corrriiensen0 | e 495 | 12/15/2025.
912828 2Y 5 |UNITED STATES TREASURY o | 12/0B2017. | VAIOUS v . 8943811 | .o 7,000,000 | ......6,981,150 | .........6,981,150 | ... 403 0 403 0 [ e B.981,553 [0 | on(37,742) | o (37,742) | oo 28,255 | 09/30/2024.
912828 B3 3 |UNITED STATES TREASURY.... | 12/0612017. | BARCLAYS CAPITAL INC..oocosvvssvssnsc | i | 99,742 | ... 100,000 | ......... 100,090 | .o 100,039 | oo 0 (7 0 (17) [ 100,022 | o0 | (280) | v (280) | o 2,026 | 01/31/2019.
0599999. Total - BONds - U.S. GOVEIMMENE.....ovvvsvtrvitvstisvitisis bttt sttt | L 7,066,332 | ... 7,122,779 | .. 7,103,302 | oo 7103547 | e 0 806 0 806 U — 7,104,354 | oo | 0(38,022) ] ... (38,022) | ... 31,185 | XXX
Bonds - U.S. States, Territories and Possessions
13063C  ZZ 6 |CALIFORNIA STATE OF 4.000% 09/01/35 . [ 04/18/2017. FTN FINANCIAL CAPITAL MARKETS.... 525410 | ... 500,000 | ... 535,300 533,007 0 (884) oli532122 o0 ot6712] 6712 o 12,778 | 09/01/2035.
882721 NU 3 | TEXAS ST Texas State Of | | 0410172017, | Call - 100.0000..cvvvvsvsvvsesvsvsssvss | s | e 4,500,000 | ......4,500,000 | ......4,631,625 | ........4,505,453 0 (5,453) 0 | s 4500,000 |0 | | s | 101,250 | 04/01/2026.
1799999, Total - Bonds - U.S. States, Territories & POSSESSIONS..o.vvsvsvssvrsvss ovsivssvssnssss st | 5025410 | ...... 5,000,000 | ... 5,166,925 | .......... 5,038,460 0 (6,337) [ 5,032,122 | oo | onn(6,712) | o (6712) | .o 114,028 | XXX
Bonds - U.S. Political Subdivisions of States
442403 LE 9 |HOUSTON TEX INDPT SCHDIST.. | 04106/2017. | JEFFERIES & COMPANY INC...oooovvc| ] 5,561,060 | ...... 5,355,000 | ...... 5,821,849 | ... 5,792,598 | covvririnn0 | o (11,516) | oo O —— TCRL | — Ol — 5,781,082 | oo 0 ]...(220,022) | .....(220,022) | ....140,420 | 02/15/2041.
442403 LJ 8 |HOUSTON TEXINDPT SCH DIST.. || 04106/2017. | JP MORGAN SECURITIES LTDLDN.wocco | || 2,386,869 | ...... 2,295,000 | ...... 2,487,272 2,475,248 0 (4,739) 0| v 2,470,509 | ..ocovriicn | oo (83,641) | .o (83,641 ......60,180 | 02/15/2040.
481305 EY 2 |JUDSON TEXINDPT SCHDIST.......ccooovvrvmrrrnns .| 04/18/2017. | CITIGROUP GLOBAL MARKETS INC/.... 2595575 | ... 2,500,000 | ....... 2,786,950 2,785,091 0 (2,116) 0| 2,782,975 .(187,400) | ..... (187,400) | ....... 72,222 | 02/01/2045.
481305 EZ 9 |JUDSON TEX INDPT SCH DIST | 04107/2017. | CITIGROUP GLOBAL MARKETS INCF ... . 1,557,480 | ... 1,500,000 | ... 1,677,465 1,676,022 0 (1,495) O [ 1,674,528 o (117,048) | .....(117,048) | ......41,833 | 02/01/2041.
64966G UT 7 |[NEWYORKNY 5.000% 10/01/25 ... |.. | 03/02/2017. | Tax Free Exchange .................................. . 7,621,577 | ......7,600,000 | ....... 7,890,016 7,627 568 0 (5,991) [ 7,621,577 0. 0. 159,389 | 10/01/2025.
2499999, Total - Bonds - U.S. Political SUbdivisions of Sales. ....c..coeivsivscssss ottt | 19,722,561 | ....19,250,000 | .....20,663,552 | .........20,356,527 0 (25,857) 0 20,330,671 ..(608,111) | .....(608,111) | ...474,044 | XXX
Bonds - U.S. Special Revenue and Special Assessment
155498 EN 4 |CENTRAL TEX REGL MOBILITY AUTH.............. .. [ 04/07/2017. [HILLTOP SECURITIES INC.....cccc00r..v.r 553,930 | oo 500,000 | ......... 592,345 | cooovrrene , ! (2,402) 0| oo 584,984 | o0 | (31,054) | 1o (31,054) | ......19,514 | 01/01/2035.
155498 EP 9 | CENTRAL TEX REGL MOBILITY AUTH. | 04107/2017. | HILLTOP SECURITIES INC 1 IS 828,233 | ... 750,000 | ... 884,370 (3,486) 0 | v 873,687 |0 [ (45,455) | ....... (45,455)| ......29,271 | 01/01/2036.
167736 G3 5 |CHICAGO IL WATER SYSTEM ..| 04/07/2017.| BARCLAYS CAPITAL INC 884,238 850,000 | . 940,950 (2,134) Ol 934200 |0 (49,962) (49,962) | . 11/01/2026.
167736 G5 0 | CHICAGO IL WATER SYSTEM | 04/07/2017. | BARCLAYS CAPITAL INC..oovvsvvsvssvss | ] 559,580 | ... 500,000 | ....... 591,010 2,121) 0| oo 584,308 | o0 [ (24,728) | ....... (24,728) 11/01/2028.
3128MJ  YC 8 | FEDERAL HOME LOAN MORTGAGE COR......... | .. | 12/07/2017. | Various | 3821737 | 3,734,028 | ...... 3,914,020 (31,893) | 0 | 3,872461 |0 | o (44,724) | .......(44,724) | ....127,344 | 05/01/2046.
3138WG YN 8 |FEDERAL NATIONAL MORTGAGE ASSO.......... | 12/07/2017. | Various | 14,003,268 | ....13,647,779 | .....14,266,194 (64,064) | o0 | 14,160,489 (157,221) | .....(157,221) | ....290,362 | 04/01/2046.
426063 JU 8 |HENRICO CNTY VA INDL DEV AUTH Henrico Co|.. | 08/07/2017. [Call ~ 100.4873.. ) 401,949 | .. 400,000 | ooo..... 413,000 (6,108) | ovcorcersc0 | oo 801,949 | 0 | ([ 0] 14,128 | 08/23/2027.
44244C  GT 8 |HOUSTON TEX UTIL SYSREV......ccoceevrrireirnne. .. | 04/12/2017. | FTN FINANCIAL CAPITAL MARKETS..... 2,143,410 845,000 | .......2,271,564 ..(10,740) (95,656) (95,656) | . 9,206 | 11/15/2035.
452227 HA 2 |ILLINOIS ST SALES TAX REV ILLINOIS STATE.. | .. | 06/12/2017. | CITIGROUP GLOBAL MARKETS INC!.... | 4,485,960 | ....... 4,000,000 | ....... 4,545 410 (24,166) [ v | 4,356,742 [ 0 | 129219 | ....... 129219 | ..... 100,000 | 06/15/2026.
509437 CK 3 |LAKE CNTY OHIO Lake CNTY OH HOSP FACS |..|04/10/2017. | CANTOR FITZGERALD & CO..............
RE L | 846,256 | ......... 805,000 | .......... 795,980 | oo 797,080 235 (N — 797,316 | v 0| 48,941 | ........ 48941 | ... 29,271 | 08/15/2024.
57584X  WN 7 | MASSACHUSETTS ST DEVFINAGY.....o..cco..cen - | 04/07/2017. | JP MORGAN SECURITIES LTD LDN...... . 4,589,023 | ....... 4,250,000 | ...... 4,996,810 4,978,380 | o0 | ceoe(18716) | o0 | o ICENAL ] P— (N 4,959,664 (370,642) | .....(370,642) | .....118,056 | 07/01/2034.
64542R AV 3 |NEW HOPE CULTURAL ED FACSFIN................. .. | 12/04/2017. | JP MORGAN SECURITIES LTD LDN...... . N 1,111,810 | ....... 1,000,000 | ...... 1,081,470 1,062,932 (7,094) 0l 1,055,838 04/01/2029.
64542R  AX 9 |NEW HOPE CULTURAL ED FACS FIN.. .. | 12/04/2017. | JP MORGAN SECURITIES LTD LDN . 2,688,800 | ....... 2,500,000 2,622,675 2,595,123 ..(10,587)| .. 2,584,537 04/01/2046.
64542R AY 7 |NEW HOPE CULTURAL ED FACS FIN.. .| 11/30/2017. | JP MORGAN SECURITIES LTD LDN 2.457.900 000,000 | ......2.424,440 (10,714) 2,085,634 04/01/2046.
649876 RV 3 |[NEW YORK ST LOC GOVT ASSISTANC... .. | 04/01/2017. | Redemption ~ 100.0000...........covvrvenenee . . 15,000 | oo X O —— 13,953 | ... 239 15,000 04/01/2021.
64990E  YZ 4 |NEW YORK ST DORM AUTH ST PERSO............ | .| 04/11/2017. | CITIGROUP GLOBAL MARKETS INC/.... | | . 793373 | ......... 750,000 | ......... 813,915 | oo 802,993 (1,666) (N 801,327 03/15/2032.
70917S DB 6 |PENNSYLVANIA HIGHER EDUCATION PA .| 12/12/2017. | RBC DOMINION SECURITIES INC........
HIGHER . A 618,633 | oo 500,000 | ... 641,401 0 (4,882) 0 10/01/2035.
70917S DC 4 |PENNSYLVANIA HIGHER EDUCATION............ .| 10/31/2017. | JP MORGAN SECURITIESLTD LDN...... | o 1,045.440 | ... 1,000,000 | ... 1,019.130 0 (1,801) 0 10/01/2044.
76221R QX 4 |RHODE ISLAND HSG & MTG FIN COR................ .. [ 04/01/2017. | Call  100.0000..........coooemmreemmrissvriianns | 1,635,000 | ....... 1,635,000 | ... 1,635,000 0 0 0 10/01/2028.
880461 FX 1 |TENNESSEE HSGDEVAGY 4.050% 01/01/38. |.. | 12/01/2017.|Call  100.0000.. } ..55,000 55,000 0 0 0 01/01/2038.
88275A BG 4 |TEXAS ST DEPTHSG & CMNTY AFFA Texas | .| 02/02/2017. |Redemption ~ 100.0000........c.....oorv..
Dep L e 2,000,000 | ... 2,000,000 | ... 1,979,480 | oo 1,983,758 | .ocrvred (N 16,242 | oo [ — 16,242 | coverroen (O 2,000,000 | ..oovccoe.. (o — U I 0| 53,333 | 01/20/2047.
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Annual Statement for the year 2017 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 5 7 8 9 10 Change in Book/Adjusted Carrying Value 17 20 21
11 12 13 14
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Foreign Stock Stated
i Prior Year Valuation Year's Temporary | Total Change Exchange Dividends | Contractual
g Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Gain (Loss) Received Maturity
CUSIP Identification Description n Name of Purchaser Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) on Disposal During Year Date
927793 WM 7 |VIRGINIA COMWLTH TRANSN BRD VA .|HILLTOP SECURITIES INC.........ccevunvne
COMMONWEA i 5,226,885 | .....4.975,000 | .....5,303,251 | ...... 5,169,869 | o0 | oo (9.876) 0 (9876 | o0 | o 5,150,003 | oo 01...66801 | ...66801 ... 84,575 | 05/115/2034.
944514 FL 7 |WAYNE CNTY MICH ARPT AUTH Wayne Charter| .. | Call 100.0000. ..o oo RS 5,000,000 | ... 5,000,000 | ....... 5,000,000 5,000,000 0 0 0 ORI USSR N VORI 1 I B 250,000 | 12/01/2037.
944514 TE 8 | WAYNE CNTY MICH ARPT AUTH -|MORGAN STANLEY & CO..cccoooevvvrrve [ B 141,410 | ... 1,000,000 | ....... 1,190,990 | v 1,181,439 | o0 | s (5,013) 0 (5,013) 0 | (34716) | oo (34716) | ... 18,194 | 12/01/2028.
97712D RA 6 |WISCONSIN ST HEALTH & EDL FACS -| FTN FINANCIAL CAPITAL MARKETS 5,690,190 | ...... 5,500,000 5,898,695 | ..........5,876,728 | oo | (10,844) | oo 0 | (10,844) 0 | .(175,694) | .....(175,604) | ..... 97,167 | 11/15/2036.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS ... woovvesorssvssnssvon 62,303,025 | ....59,301,807 | .....63,591,053 | .........63,040513 | oo | (211,591) 0 (211,591) .0 ATBT.075 | XXX
Bonds - Industrial and Miscellaneous
61767E AE 4 | MORGAN STANLEY BAML TRUST MSBA -| BANK OF AMERICANA. oo | ] 3,108,750 | ....... 3,000,000 | ... 3,089,882 | ..........3,089,882 | o0 | o (1,208) 0 (1,208) | oo | i 3,088,674 | o 0....20,076 | .......20,076 | ... 20,627 | 11/01/2026.
83363R AA 5 [SOC CONC AUT CENT SOC CONC AUTO .|Redemption  100.0000.........cccevrruneee
CENTRAL 210,000 | .. 210,000 203,700 0 3,847 121512026
3899999. Total - Bonds - Industrial and MISCEIIANEOUS............cccocvvviiimiiiiiiriiiiiiss v | 3,318,750 | ....... 3,210,000 | ... 3,293,582 0 2639 0 XXX
8399997 Total - Bonds - Part4...... . 97,436,078 | ....93,884,586 | ....99,818,414 0 (240,340) | ...............0 | ........98,594742 | ............... 0 2416760 | XXX
8399998. Total - Bonds - Summary Item from Part 5...........ccccocvvivcirienireincrens . 20,822,570 | ... 20,326,783 20,892,470 0 [.........(56,483) 01 (13.415)] o (13.415) | ..., 577,747 XXX
8399999, Total - BONAS.......c.cveveveveveeicceeeeeee e ...118,258,648 |...114,211,369 |....120,710,884 0 (796,823) ................ 0 2,994,507 XXX
9999999. Total - Bonds, Preferred and Common Stocks ...118,258,648 XXX ...120,710,884 0 (296,823) ] ........0.......0 | ... 119,430,728 | ............ 0 .2,994507 | XXX




Annual Statement for the year 2017 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 6 8 10 Change in Book/Adjusted Carrying Value 17 21
13 14 15 16
F Current
0 Year's Total Foreign Paid for
r Par Value Current Other-Than- Foreign | Exchange Accrued
ei (Bonds) or Year's Temporary | Total Change | Exchange Gain Interest
g Disposal Number of (Amortization) | Impairment | inB./A.C.V. | Changein | (Loss)on and
CUSIP Identification Description n Date Shares (Stock) Consideration / Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal Dividends
Bonds - U.S. Political Subdivisions of States
64966M KT 5 |[NEWYORKNY 5.000% 10/01/25........ I | 03/02/2017 | Tax Free Exchange.........cccovivinnnirinnnns 10/01/2017 | Redemption ~ 100.0000........ccocrurevrirres | wonrees 7,600,000 | .........7,621,577 | ......... 7,600,000 | .........7,600,000 | ...cooeene0 | e (21,577) | e 0 [ (21,577) | v (U I 0 ...159,389
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of STALES. .....rvutiiii crriiiisiensississtesssrs s sttt enntns | nniia 7,600,000 | ........7,621,577 | ........ 7,600,000 | .........7,600,000 | ...cocooiren0 | e (21,577) | oo 0 [ (21,577) | v (V)] [ 0 ...159,389
Bonds - U.S. Special Revenue and Special A t
052414 RE 1 |AUSTIN TX ELECTRIC UTILITY SYS...... . MORGAN STANLEY & CO 04/12/2017 | CITIGROUP GLOBAL MARKETS INC/.... | c.cvvvenes 500,000 583,630 | ............580,395 | ...coviririnnn0 | o (1,295) | .ooverernecs (U R (1,295) | oo (V1 ISR 0].n3,235 | ......3,235 | ... 4,444 | .. 0
FEDERAL NATIONAL MORTGAGE
31418C LG 7 [ASSO WELLS FARGO & CO. 12/07/2017 , ...9,535,417 552,948 | ..oviiiinl0 | (17,881) | 0 | (17,881) | 0| 00 (17,831) | (17,631) ]...172,981 | 901
FEDERAL NATIONAL MORTGAGE
31418C LG 7 [ASSO WELLS FARGO & CO 12/01/2017 459,959 | .........475,034 | ............ 459,959
64972G  NH 3 |NEW YORK CITY MUNICIPAL WATER... | .. SIEBERT BRANDFORD SHANK & CO.... | 04/12/2017 | CITIGROUP GLOBAL MARKETS INC/.... ..500,000 590,830
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSIMENS ..........ciireiiiiiitieiereteseetseressasessessetsssessesssssesessessetssssssessessesensessesssssnsessessessssassessessnsessessessnsansessnses | soeees 10,726,783 | ......11,210,903 | ....... 11,169,836

Bonds - Industrial and Miscellaneous

JPMDB COMMERCIAL MORTGAGE
46648K AU 0 |SECU

12/07/2017

DEUTSCHE BANK SECURITIES INC

3899999. Total - Bonds - Industrial and Miscellaneous

8399998. Total - Bonds

...166,017

9999999, Total - Bonds, Preferred and Common Stocks

0 (456) 0

0 (456) 0
........ (56,483) | o0 | oo (56,483
........ (56,483) | ... | ..o....(56,483

...166,017

Sl




Annual Statement for the year 2017 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A-Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase. New York, New York 0 0 797,492 | XXX
JP Morgan Chase. New York, New York 15,008 0 0 | XXX
Union Bank of California- 01/01/2018 Sacramento, California 0 0 150,000 | XXX
Union Bank of California- 02/05/2018 Sacramento, California 0 0 100,000 | XXX
Union Bank of California- 03/07/2018 Sacramento, California 0 0 150,000 | XXX
Union Bank of California- 03/08/2018 Sacramento, California Rk 0 0 180,000 | XXX
0199999. Total - Open Depositorie XXX XXX 15,008 0 1,377,492 | XXX
0399999. Total Cash on Deposit XXX XXX 15,008 0 1,377,492 [ XXX
0599999. Total Cash XXX XXX 15,008 0 1,377,492 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 2,980,989 |4. April 4,269,884 | 7. July. 1,279,952 | 10. October. 879,255
2. February 3,636,366 | 5. May. 3,710,121 |8. August 2,018,032 | 11. November. 894,104
3. March 3,628,936 |6. June 4,411,943 | 9. September. 1,809,636 | 12. December. 1,377,492

E26




XA

Annual Statement for the year 2017 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations

UNITED STATES TREASURY ...ttt bbb 01/18/2018....... .

0199999. U.S. Government Bonds - Issuer Obligations.............cc.cevrerinirernreererinreesiseeeseserenes e ————————————————————
0599999. Total - U.S. GOVEIMMENE BOMMAS...........oiuiiiiuiiieiiiiiiieiiecis i b bbb L4b ek e bbb bbbt esbit bbbt
Total Bonds
7799999, SUDLOAIS = ISSUBT ODIIGALIONS. .........cvvvvsseeeiiessiss 4488548414880 418 180008 EHLE 1888181281818 000 4488 ssssssssssnsi | 4,997,077
8399999, SUDHOLAIS = BONMS.........coorrvveriiriiimsicesisis sttt 4,997,077
8899999. Total - Cash Equivalents 997,077
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [ 0 0 0 0
2. Alaska......ooernnereerrerene AK 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... . |ARVSD BY INS CODE SECTION 23-63-206. 0 0 223,842 222,810
5. California.....ccccurmeerrerisnrriirinnennn BANK OF CALIFORNIA CD 0 0 580,000 580,000
6. Colorado.... 0 0 0 0
7. Connecticu 0 0 0 0
8. Del DE RSD FOR WC TITLE 18 CH 5 SECT 513 0 0 99,930 99,469
9. District of Columbia 0 0 0 0
10.  Florida FL RSD BY INS CODE SECTION 624.411 0 0 389,726 387,928
11.  Georgia GA RSD Section 33-3-9 0 0 49,965 49,734
12.  Hawaii 0 0 0 0
13.  Idaho. 0 0 0 0
14, lllinois 1L 0 0 0 0
15.  Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky 0 0 0 0
19.  Louisiana... 0 0 0 0
20.  Maine 0 0 0 0
21. Maryland 0 0 0 0
22.  Massachusetts MA RSD WC GEN LAWS CH 152 SECT 61-62 0 0 99,930 99,469
23.  Michigan 0 0 0 0
24. Minnesota.. 0 0 0 0
25.  Mississippi 0 0 0 0
26.  Missouri. 0 0 0 0
27.  Montana. 0 0 0 0
28.  Nebraska 0 0 0 0
29.  Nevada NV RSD TITLE 57 CH 682B.010 -.020 0 0 197,957 198,187
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. 0 0 0 0
33. 0 0 0 0
34. 0 0 0 0
35.  North Dakota. 0 0 0 0
36.  Ohio... 0 0 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. . FOR THE BENEFIT OF ALL POLICYHOLDERS 3,728,759 3,866,816 0 0
41, South Carolina............ccoewvvecrreernSC | . 0 0 0 0
42.  South Dakota SD 0 0 0 0
43, Tennessee..........ouwvmrieinninnns TN .. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah... 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming... 0 0 0 0
52. 0 0 0 0
53. 0 0 0 0
54. 0 0 0 0
55. 0 0 0 0
56. 0 0 0 0
57. . 0 0 0 0
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 3,728,759 3,866,816 1,641,350 1,637,597
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803, s | v 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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